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& Piedmont
Natural Gas

August 13, 2009

Mr. Charles Terreni

Chief Clerk Administrator

Public Service Commission of South Carolina
101 Executive Center Drive, Suite 100
Columbia, South Carolina 29210

Re: Docket No. 2001-410-G.

Dear Mr. Terreni:

Enclosed is Piedmont’s Deferred Account-Hedging Program report for the period end May 31,
2009.

If you have any questions, please feel free to contact me.

Sincerely,

9m%’ AANS

Jenny Furr
Manager-Regulatory Reporting
704-731-4560
Jenny.Furr@Piedmontng.com

Enclosures

C: ORS

PO. Box 33068 * Charlotte, NC 28233 » www.piedmontng.com
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Piedmont Natural Gas
Reconciliation of ADM statement to SC Hedging Activity and Recon

May 2009
- A
- A
- Yy of A's
15.50 Commission and Fees rate
(2) - Total Commission and Fees (Expenditures)
- B
- B
- Yy of B's
73] - Less: Fees (Expenditures)
M - Option Premium
Activity in Account
Debits Credits
D 993,864.00
661.81 C
D 781,312.00
D 930,016.81
D 814,045.00
D 944,390.00
489,795.00 ¢
648,330.00 c
524519.00 cC
1,095,313.00 c
D 1,665,973.00
325,306.00 c
D 350,942.00
D 1,102,179.00
v of D's 7.482,721.81 3,083,924.81 3y ofC's
3,083,924.81 3y ofD's

3

(7,482,721.81) S ofC's

(4,398,797.00)
580,626.00

(3,818,171.00)

P&L and Cash Activity per ADM statement
Wire to ADM accrued in 5/09
P&L and Cash Activity

®)

“)
(5)

53.00
53.00

106.00
15.50

1,643.00

1,564,330.00
1,643.00

1,565,973.00

E

E

Y of E's

Commission and Fees rate
Total Fees (Receipts)

Proceeds from positions (Receipts)
Total Fees (Receipts)
Futures P&L per ADM statement

Detail for SC Hedging Report

6

(661.81)

May 09 ADM

Interest from ADM



ACHMWIRE REQUEST

PLEASE EXECUTEA [4] WIRE OJACH FOR PIEDMONT NATURAL GAS
TEMPLATE # VENDOR # REQUISITION DATE DUE DATE AMOUNT
40201 940017 6112009 6/1/2008 $3,833,629.00
VENDOR NAME
ADM INVESTOR SERVICES
INSTRUCTIONS
BANK ACCOUNT # BANK NAME ABA NUMBER
4230538 HARRIS BANK 071000288
SPECIAL INSTRUCTIONS
MARGIN DUE
GENERAL LEDGER DISTRIBUTION
REF co suB NC;SER STATE | DISTRICT | AREA CODE | COST TYPE| DESCRIPTION AMOUNT
NC 01 01 19102 o 00 6220 454 X2085 3.073,210,00
sC 01 01 19101 0 00 6220 454 X2088 # 580,626.00"
™ 01 01 18850 3 17 6250 454 X2062 178,783.00
REQUESTED BY DATE 4, } [ } (ﬂ
APPROVALS / ROUTING DATE b // /0 ?
[4 4 Cd

MARYBETH TOMLINSON

DATE

DATE

6/1/07

chilog




"Hatley, Angie (RBC Wealth "Halley, Angie (RBC Wealth Mgmt)"

Mgmt)” To <Angie.Hatley@rhc.com>,
<Angie.Hatley@rbc.com> <keith.maust@piedmontng.com>,
06/01/2009 09:43 AM ce

bce

Subject Money Due

Good Morning Piedmont. Due to market movement from Friday - the
following margin calls are due today:

121X2062 Nashville - $179,793.00
121X2068 Piedmont - $580,626.00 W
121X2085 Piedmont - $3,073,210.00
0-00 *
Please wire today. Also please note now you need to put
front of all of your account numbers.

17%:793.00 + TN
3805626+0g + 0
31073,210.0p +pC

Please note new email address: angie.hatley@rbec. com 3’833’629'00 *

Thank you and have a great day!

Angie C. Hatley

Senior Investment Associate
RBC Wealth Management
Phone: 704-264-2767

Fax: 704-264-2793

The information contained in this report has been compiled from sources
believed to be reliable, but no representation or warranty, express or
implied, is made by RBC Wealth Management, its affiliates or any other
person as to its accuracy, completeness or correctness. All opinions
and estimates contained in this report constitute the author's judgment
as of the date of this report, are subject to change without notice and
are provided in good faith but without legal responsibility,.

Nothing in this report constitutes legal, accounting or tax advice or
individually tailored investment advice. This material is prepared for

the individual financial circumstances and objectives of persons who
receive it. The investments Or services contained in this report may
not be suitable for you and it is recommended that you consult your
financial consultant if you are in doubt about the suitability of such
investments or services. Past performance is not a guide to future
performance, future returns are not guaranteed, and a loss of original
capital may occur. The information and services contained herein are
intended only for individuals residing in the states that the financial
consultant is properly registered. This report is not, and under no
circumstances should be construed as, a solicitation to act as a

financial consultant in any state where the financial consultant is not
registered.

To the fullest extent permitted by law neither RBC Wealth Management nor
any of its affiliates, nor any other person, accepts any liability
whatsoever for any direct or consequential loss arising from any use of
this report or the information contained herein.

RBC Wealth Management does not accept buy, sell, or cancel orders by
e-mail, or any instructions by e-mail that would require your
signature. Information contained in this communication is not
considered an official record of your account and does not supersede
normal trade confirmations or statements. Any information provided has
been prepared from sources believed to be reliable but is not
guaranteed, does not represent all available data necessary for making
investment decisions and is for informational purposes only.



ADM INVESTOR SERVICES, INC.

7) Chicago Board of frade Building MONTHLY COMMODITY STATEMENT
7. Lt \\ Jackson ‘Hl\"ﬂ'. * Suite l'i,?()();\ STATEMENT DATE: MAY 29, 2009
/-'\DM Chivago, fnoms nbe04-3140

ACCOUNT NUMBER: 121 X2068
SALESMAN NUMBER: 121 X121

INTRODUCED BY: RBC-WEALTH-MANAGEMENT
(704)264-2767

PIEDMONT NATURAL GAS CO IF YOU HAVE ANY QUESTIONS OR ISSUES
SOUTH CAROLINA ACCOUNT REGARDING YOUR STATEMENT THAT YOU

ATTN ROB THORNTON ARE UNABLE TO RESOLVE WITH YOUR BROKER,
PO BOX 33068 PLEASE CONTACT ADMIS CUSTOMER SERVICE AT
CHARLOTTE NC 28233-3060 1/800/654-0461 or 312/242-7200.

* * * x * * * * *x *x Y OUR ACTIVITY THTIS MONTH EEE S S T R S R N

DATE LONG/BUY SHRT/SELL DESCRIPTION EX PRICE/LEGND CC DEBIT CREDIT
5/05/9 WIRE TRANSFER DISB WIRESNT US - 993,864.00
WIRE TRANSFER DISBURSED
5/07/9 04/09 INTEREST CR INT US @ 661.81 c_
CREDIT INTERREST
5/07/9 WIRE TRANSFER DIS WIRESNT Us -p 781,312.00
WIRE TRANSFER DISBURSED
5/08/9 IWRE TRANSFER DISB WIRESNT US P 930,016.81
WIRE TRANSFER DISBURSED
5/11/9 WIRE TRANSFER DISB WIRESNT US p 814,045.00
WIRE TRANSFER DISBURSED
5/13/9 WIRE TRANSFER DISB WIRESNT US 9 944,390.00
WIRE TRANSFER DISBURSED
5/14/9 : WIRE TRANSFER REC WIREREC US 489,795.00 _
WIRR TRANSFER RECEIVED
5/18/9 WIRE TRANSFER REC WIREREC US 648,330.00 C
WIRE TRANSFER RECEIVED
5/20/9 WIRE TRANSFER REC WIREREC US 524,519.00 &
WIRE TRANSFER RECEIVED
5/22/9 WIRE TRANSFER REC WIREREC US 1,095,313.00 .
WIRE TRANSFER RECEIVED D
5/26/9 E 53 B 53 JUN 09 NATURAL GAS c P&S US 1,565,973.00
5/26/9 27 PUT JUN 09 NATURAL GAS 6000 C EXER/ASSN US .00
5/26/9 26 PUT JUN 09 NATURAL GAS 7000 C EXER/ASSN US .00
5/26/9 WIRE TRANSFER RECD WIREREC US 325,306.00 ¢
WIRE TRANSFER RECEIVED
5/27/9% 13 CALL JUN 09 NATURAL GAS 7900 C EXPIRE US .00
5/27/9 13 CALL JUN 09 NATURAL GAS 8650 C EXPIRE US .00
5/27/9 13 CALL JUN 09 NATURAL.GAS 9300 cC EXPIRE US i .00
5/27/9 13 CALL JUN 09 NATURAL GAS 8550 C EXPIRE US ‘.00
5/27/9 14 CALL JUN 09 NATURAL GAS 10000 C EXPIRE US .00
5/27/9 13 CALL JUN 09 NATURAL GAS 12000 C BXPIRE US D .00
5/27/9 WIRE TRANSFER DISB WIRESNT US 350,942.00
WIRE TRANSFER DISBURSED
5/29/9 WIRE TRANSFER DISB WIRESNT US j) 1,102,179.00

WIRE TRANSFER DISBURSED
* A ok .k %X K kK .k K % k % &£ * ¥ * DO S.ITION:8 - IN YOUR ACCOUNT LR R R R 2R IR T R V0T R S O T 2 N S

.- 10/20/8 RN . . 18.. PUT...SEP. 10 . NATURAL. .GAS. . 5600 C .300.. .. .0S 144,000.00 . . o
18* OPTION MARKET VALUE .800 144,000.00*
EXPIRE 8/26/10
AVERAGE SHORT: .300

LAST TRADE DATE: 8/26/10

i

I

e

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Daniels Midland Company.

PLEASE REPORT ANY DIFFERENCES OR OBJECTIONS IMMEDIATELY, YOUR FAILURE TO IMMEDIATELY EXERCISE YOUR RIGHT TO HAVE DIFFERENCES OR OBJECTIONS
CORRBECTED WiLL BE DEEMED YOUR AGREEMENT THAT THIS STATEMENT IS CORRECT AND RATIFIED,

SETAIN FOUR AN RELURDE SUSIECT TO TERRMS ANG COTETIONS OM REVERSE SI0E CLLZ L SYMEOLS ARE EYFLAIMNED ON REVERYE FiDE



ADM INVESTOR SERVICES, INC.
ﬂ Chicago Board of Trade Building
FHE W Jackson Blvd, » Suite To0DOA

ADM Chicago, Hiinos e0e04-31w

PAGE 2

PIEDMONT NATURAL GAS CO
SOUTH CAROLINA ACCOUNT
ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-3060

MONTHLY COMMODITY STATEMENT
STATEMENT DATE: MAY 29, 2009
ACCOUNT NUMBER: 121 X2068
SALESMAN NUMBER: 121 X121

INTRODUCED BY: RBC-WEALTH-MANAGEMENT
(704)264-2767

IF YOU HAVE ANY QUESTIONS OR ISSUES
REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,
PLEASE CONTACT ADMIS CUSTOMER SERVICE AT
1/800/654-0461 or 312/242-7200.

DATE LONG/BUY SHRT/SELL DESCRIPTION EX
10/08/8 11 PUT AUG 09 NATURAL GAS 6000 C
11+ OPTION MARKET VALUE
224,620.00- SIM EXPIRE 7/28/09
AVERAGE SHORT: .330
LAST TRADE DATE: 7/28/09
10/07/8 11 PUT SEP 09 NATURAL GAS 6000 C
11+ OPTION MARKET VALUE
213,950.00- SIM EXPIRE 8/26/09
AVERAGE SHORT: .300
LAST TRADE DATE: 8/26/09
9/29/8 17 PUT OCT 09 NATURAL GAS 6000 C
17* OPTION MARKET VALUE
303,620.00- SIM EXPIRE 9/25/09
AVERAGE SHORT: .290
LAST TRADE DATE: 9/25/09
10/20/8 29 PUT DEC 03 NATURAL GAS 6000 C
29% OPTION MARKET VALUE
117,160.00- SIM EXPIRE 11/23/09
AVERAGE SHORT: .300
LAST TRADE DATE: 11/23/0%
10/08/8 11 PUT JAN 10 NATURAL GAS 6000 C
11+ OPTION MARKET VALUE
10,890.00- SIM EXPIRE 12/28/09
AVERAGE SHORT: .200
. LAST TRADE DATE: 12/28/09
10/08/8 8 PUT FEB 10 NATURAL GAS 6000 C
10/20/8 17 PUT FEB 10 NATURAL GAS 6000 C
25+ OPTION MARKET VALUE
.14,250.00- SIM EXPIRE 1/26/10
AVERAGE SHORT: .268
LAST TRADE DATE: 1/26/10
10/22/8 17 PUT AUG 10 NATURAL GAS 6000 C
17* OPTION MARKET VALUE
EXPIRE 7/27/10
AVERAGE SHORT: .300
LAST TRADE DATE: 7/27/10
-10/07./8 S wsii-no oo 2 18--PUT - .OCT- 10- NATURAL-GAS . 6000 C
B, a1 B OPTION.MARKET. VALUE
EXPIRE 9/27/10
AVERAGE SHORT: .200
LAST TRADE DATE: 9/27/10

PRICE/LEGND CC DEBIT CREDIT
.330 Us 229,130.00
2.083 229,130.00*
.300 Us 226,270.00
2.057 226,270.00*
.290 us 339,320.00
1.996 339,320.00*
.300 us 298,410.00
1.029 298,410.00~
.200 us 98,340.00
.894 98,340.00*
.200 Us 72,800.00
.300 us 154,700.00
.910 227,500.00*
.300 Us 165,070.00
.971 165,070.00*
.200 us +184,680.00 -

1.026 s 184,680,002,

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Daniels Midland Company.

PLEASE REPORT ANY DIFFERENCES OR OBJECTIONS IMMEDIATELY. YOUR FAILURE TO IMMEDIATELY EXERCISE YOUR RIGHT TO HAVE DIFFERENCES OR OBJECTIONS

CORRECTED WILL BE DEEMED YOUR AGREEMENT THAT THIS STATEMENT IS CORRECT AND RATIFIED.

HETAIN FUR AKX

SUSUEC T 7O TERME AND COTIDITEONS OM REVERSE 8l CULED SYMEGLS ARE EYHLA




ADM INVESTOR SERVICES, INC.

<;;) Chicago Board of Trade Bulding MONTHLY COMMODITY STATEMENT
Iy . W lacksce el e § SRRy
x.AY} lxcks(njfﬂxkh 5u1% }thl\ STATEMENT DATE: MAY 29, 2009
/0\[:)F\4 Chicago, Hiinors e0604-3160
ACCOUNT NUMBER: 121 X2068
PAGE 3 SALESMAN NUMBER: 121 X121
INTRODUCED BY:  RBC-WEALTH:MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO IF YOU HAVE ANY QUESTIONS OR ISSUES
SOUTH CAROLINA ACCOUNT REGARDING YOUR STATEMENT THAT YOU
ATTN ROB THORNTON ARE UNABLE TO RESOLVE WITH YOUR BROKER,
PO BOX 33068 PLEASE CONTACT ADMIS CUSTOMER SERVICE AT
CHARLOTTE NC 28233-3060 1/800/654-0461 or 312/242-7200.
g
| DATE LONG/BUY SHRT/SELL DESCRIPTION EX  PRICE/LEGND CC DEBIT CREDIT
9/04/8 11 PUT AUG 09 NATURAL GAS 6500 C .200 us 282,040.00
11* OPTION MARKET VALUE 2.564 282,040.00*
279,620.00- SIM EXPIRE 7/28/09
AVERAGE SHORT: .200
LAST TRADE DATE: 7/28/09
9/04/8 12 PUT SEP 09 NATURAL GAS 6500 C .290 us 302,160.00
12+ OPTION MARKET VALUE 2.518 302,160.00*
293,400.00- SIM EXPIRE 8/26/09
AVERAGE SHORT: .290
LAST TRADE DATE: 8/26/09
9/05/8 7 PUT MAR 10 NATURAL GAS 6500 C .180 us 91,350.00
10/21/8 20 PUT MAR 10 NATURAL GAS 6500 C .500 us 261,000.00
27* OPTION MARKRT VALUR 1.305 352,350.00*
163,080.00- SIM EXPIRE 2/23/10
AVERAGE SHORT: .417
LAST TRADE DATE: 2/23/10
9/04/8 6 PUT MAY 10 NATURAL GAS 6500 C .150 us 79,260.00
9/05/8 6 PUT MAY 10 NATURAL GAS 6500 C .150 us 79,260.00
12* OPTION MARKET VALUE 1.321 158,520.00*
82,080.00- SIM EXPIRE 4/27/10
AVERAGE SHORT: .150
LAST TRADE DATE: 4/27/10
9/04/8 7 PUT JUN 10 NATURAL GAS 6500 C .150 us 90,650.00
9/05/8 6 PUT JUN 10 NATURAL GAS 6500 cC .150 us 77,700.00
13% OPTION MARKET VALUR 1.295 168,350.00%
74,620.00- SIM EXPIRE 5/25/10
AVERAGE SHORT: .150
LAST TRADE DATE: 5/25/10
-9/04/8 .. 5 PUT  JUL 10 NATURAL GAS 6500 ¢ .150 us 63,150.00 ;.
9/05/8 6 PUT JUL 10 NATURAL GAS 6500 C .150 us 75,780.00
11* OPTION MARKET VALUE 1.263 138,930.00*
49,610.00- SIM EXPIRE 6/25/10
AVERAGE SHORT: .150
LAST TRADE DATE: 6/25/10
9/04/8 6 PUT AUG 10 NATURAL GAS 6500 C .150 us 76,020.00
9/05/8 5 PUT AUG 10 NATURAL GAS 6500 C .150 Us 63,350.00
11+ OPTION MARKET VALUE 1.267 139,370.00*
P ) : 39,490.00- SIM EXPIRE 7/27/10 .
AVERAGE SHORT: .150
LAST TRADE DATE: 7/27/10

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Daniels Midland Company.

PLEASE REPORT ANY DIFFERENCES OR OBJECTIONS IMMEDIATELY. YOUR FAILURE TO IMMEDIATELY EXERCISE YOUR RIGHT TO HAVE DIFFERENCES OR OBJECTIONS
CORRECTED WILL BE DEEMED YOUR AGREEMENT THAT THIS STATEMENT IS CORRECT AND RATIFIED.

HETAIM FORTAX P SUBSECT TO TERMS AND

SO

LRSE 5I0E 1L

E5 SYMBOLS ARE EYPLAING D UN PEVE




ADM INVESTOR SERVICES, INC.

Chicago Board ot Trade Building MONTHLY COMMODITY STATEMENT
)/ 4 Al Lo v 3 - NP
{§1\} la<kson.b‘\u.'rbu;h sphi_\ STATEMENT DATE: MAY 29, 2009
ADM Chicago, Hinols atlo04-3140
ACCOUNT NUMBER: 121 X2068
PAGE 4 SALESMAN NUMBER: 121 X121
INTRODUCED BY: RBC - WEALTH - MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO IF YOU HAVE ANY QUESTIONS OR ISSUES
SOUTH CAROLINA ACCOUNT REGARDING YOUR STATEMENT THAT YOU
ATTN ROB THORNTON ARE UNABLE TO RESOLVE WITH YOUR BROKER,
PO BOX 33068 PLEASE CONTACT ADMIS CUSTOMER SERVICE AT
CHARLOTTE NC 28233-3060 1/800/654-0461 or 312/242-7200.
DATE LONG/BUY SHRT/SELL DESCRIPTION EX PRICE/LEGND CC DEBIT CREDIT
9/29/8 17 PUT OCT 10 NATURAL GAS 6500 C .300 us 223,040.00
17+ OPTION MARKET VALUE 1.312 223,040.00*
36,380.00- SIM EXPIRE 9/27/10
AVERAGE SHORT: .300
LAST TRADE DATRE: 9/27/10
9/11/8 10 PUT DEC 09 NATURAL GAS 6600 C .220 Us 144,600.00
10* OPTION MARKRT VALUE 1.4456 144,600.00%*
100,400.00- SIM EXPIRE 11/23/09
AVERAGE SHORT: .220
LAST TRADE DATE: 11/23/09
7/28/8 6 PUT MAY 10 NATURAL GAS 6800 C .340 Us 92,040.00
6% OPTION MARKET VALUE 1.534 92,040.00*
59,040.00- SIM EXPIRE 4/27/10
AVERAGE SHORT: .340
LAST TRADE DATR: 4/27/10
7/28/8 7 PUT JUN 10 NATURAL GAS 6800 C .340 us 105,070.00
7* OPTION MARKET VALUE 1.501 105,070.00*
61,180.00- SIM EXPIRE 5/25/10
AVERAGE SHORT: .340
LAST TRADE DATR: 5/25/10
10/08/8 23 PUT NOV 09 NATURAL GAS 6850 C .500 Us 506,920.00
23* OPTION MARKET VALUE 2.204 506,920.00*
454,710.00- SIM EXPIRE 10/27/09
AVERAGE SHORT: .500
LAST TRADE DATR: 10/27/09
8/11/8 11 PUT AUG 09 NATURAL GAS 7000 C .290 Us 335,940.00
8/20/8 11 PUT AUG 09 NATURAL GAS 7000 C .340 Us 335,940.00
22% OPTION MARKET VALUR 3.054 671,880.00%*
669,240.00- SIM EXPIRE 7/28/09
AVERAGE SHORT: .315
LAST TRADE DATE: 7/28/09
8/11/8 6 PUT SEP 09 NATURAL GAS 7000 C .340 uUs 179,580.00
8/29/8 17 PUT SEP 09 NATURAL GAS 7000 C .425 us 508,810.00
23* OPTION MARKET VALUE 2.993 688,390.00*
677,350.00- SIM RXPIRE 8/26/09
AVERAGE SHORT: .402
LAST TRADR DATE: 8/26/09
. .8/11/8 . 9 _PUT. .OCT 09 NATURAL GAS 7000 C .400 us .260,550.00
8/29/8 ' 8 PUT OCT 09 NATURAL GAS 7000 C .400 us 231,600.00
17+ OPTION MARKET VALUE 2.895 492,150.00*
473,620.00- SIM BXPIRE 9/25/09
AVERAGE SHORT: .400
= LAST TRADE DATE: 9/25/09

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Daniels Midland Company.

PLEASE REPORT ANY DIFFERENCES OR OBJECTIONS IMMEDIATELY. YOUR FAILURE TO IMMEDIATELY EXERCISE YOUR RIGHT TO HAVE DIFFERENCES OB OBJECTIONS
CORRBECTED WILL BE DEEMED YOUR AGREEMENT THAT THIS STATEMENT iS CORRECT AND RATIFIED.

HETAIN

R TAX PECORDY SUBJED T 70 FERIS ANC COHGHIUNS ON BEYERSE SI0E CLLED SYMECLS ARE EYILAINED ONREVE




ADM INVESTOR SERVICES, INC.
Chicago Board o1 Trade Building
PRV Jackson Blvid, » Suite To00A

MONTHLY COMMODITY STATEMENT

. STATEMENT DATE: MAY 29, 2009
ADM Chivago, Himois o0e4-3140
) ACCOUNT NUMBER: 121 X2068
PAGE 5 SALESMAN NUMBER: 121 X121
INTRODUCED BY: RBC - WEALTH - MANAGEMENT
(704)264-2767
PIEDMONT NATURAL GAS CO IF YOU HAVE ANY QUESTIONS OR ISSUES
SOUTH CAROLINA ACCOUNT REGARDING YOUR STATEMENT THAT YOU
ATTN ROB THORNTON ARE UNABLE TO RESOLVE WITH YOUR BROKER,
PO BOX 33068 PLEASE CONTACT ADMIS CUSTOMER SERVICE AT
CHARLOTTE NC 28233-3060 1/800/654-0461 or 312/242-7200.
DATE LONG/BUY SHRT/SELL DESCRIPTION EX PRICE/LEGND CC DEBIT CREDIT
9/04/8 15 PUT NOV 09 NATURAL GAS 7000 C .350 us 349,950.00
9/17/8 15 PUT NOV 09 NATURAL GAS 7000 C .400 us 349,950.00
30% OPTION MARKET VALUE 2.333 699,900.00*
638,100.00- SIM EXPIRE 10/27/09
AVERAGE SHORT: .375
LAST TRADE DATE: 10/27/09
9/18/8 10 PUT DEC 09 NATURAL GAS 7000 C .390 us 175,200.00
10% OPTION MARKET VALUE 1.752 175,200.00*
140,400.00- SIM EXPIRE 11/23/09
AVERAGE SHORT: .390
LAST TRADE DATE: 11/23/09
9/18/8 11 PUT JAN 10 NATURAL GAS 7000 C .320 us 173,690.00
11* OPTION MARKET VALUE 1.579 173,690.00*
120,890.00- SIM EXPIRE 12/28/09
AVERAGE SHORT: .320
LAST TRADE DATE: 12/28/09
9/18/8 9 PUT FEB 10 NATURAL GAS 7000 C .350 us 142,830.00
9* OPTION MARKET VALUE 1.587 142,830.00*
95,130.00- SIM EXPIRE 1/26/10
AVERAGE SHORT: .350
LAST TRADE DATE: 1/26/10
9/18/8 6 PUT MAR 10 NATURAL GAS 7000 C .330 Us 99,780.00
6* OPTION MARKET VALUE 1.663 99,780.00%
66,240.00- SIM EXPIRE 2/23/10
AVERAGE SHORT: .330
LAST TRADE DATE: 2/23/10
8/01/8 6 PUT APR 10 NATURAL GAS 7000 C .270 us 103,380.00
8/11/8 6 PUT APR 10 NATURAL GAS 7000 C .320 Us 103,380.00
9/05/8 12 PUT APR 10 NATURAL GAS 7000 cC .300 Us 206,760.00
24% OPTION MARKET VALUE 1.723 413,520.00*
296,160.00- SIM EXPIRE 3/26/10
AVERAGE SHORT: .297
LAST TRADE DATE: 3/26/10
8/11/8 6 PUT MAY 10 NATURAL GAS 7000 C .300 us 100,920.00
6* OPTION MARKET VALUE 1.682 100,920.00*
71,040.00- SIM EXPIRE 4/27/10
AVERAGE SHORT: .300
e LAST. TRADE DATE: . 4/27/10 o _
6 PUT JUN 10 NATURAL GAS 7000 C .300 Us 98,700.00
6* OPTION MARKET VALUE 1.645 98,700.00*
64,440.00- SIM EXPIRE 5/25/10

AVERAGE SHORT:
v’ LAST. TRADE DATE:

.300
5/25/10

e Pt A

PLEASE REPORT ANY DIFFERENCES OR OBJECTIONS IMMEDIATELY. YOUR FAILUBE TO IMMEDIATELY EXERCISE YOUR RIGHT TO HAVE DIFFERENCES OR OBJECTIONS

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Daniels Midland Company.

CORRBECTED WILL BE DEEMED YOUR AGREEMENT THAT THIS STATEMENT IS CORRECT AND RATIFIED.

Bk TAIN B R TAX RELOREDS
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ADM INVESTOR SERVICES, INC.
Chicago Board of Trade Building MONTHLY COMMODITY STATEMENT
W Jackson BIvd. e Surte 1600A

ADM Chicago, Hlinow o0604-31

PAGE 6 SALESMAN NUMBER: 121 X121

STATEMENT DATE: MAY 29, 2009

ACCOUNT NUMBER: 121 X2068

INTRODUCED BY: RBC-WEALTH - MANAGEMENT
(704)264-2767

PIEDMONT NATURAL GAS CO IF YOU HAVE ANY QUESTIONS OR ISSUES
SOUTH CAROLINA ACCOUNT REGARDING YOUR STATEMENT THAT YOU
ATTN ROB THORNTON ARE UNABLE TO RESOLVE WITH YOUR BROKER,
PO BOX 33068 PLEASE CONTACT ADMIS CUSTOMER SERVICE AT
CHARLOTTE NC 28233-3060 1/800/654-0461 or 312/242-7200.
DATE LONG/BUY SHRT/SELL DESCRIPTION EX  PRICE/LEGND CC DEBIT CREDIT
8/01/8 5 PUT JUL 10 NATURAL GAS 7000 C .270 us 80,200.00
8/11/8 6 PUT JUL 10 NATURAL GAS 7000 ¢ .330 us 96,240.00
11+ OPTION MARKRT VALUE 1.604 176,440.00*
104,610.00- SIM EXPIRE 6/25/10
AVERAGE SHORT: .302
LAST TRADE DATE: 6/25/10
8/01/8 ‘ 6 PUT AUG 10 NATURAL GAS 7000 C .280 Us 95,940.00
8/20/8 5 PUT AUG 10 NATURAL GAS 7000 C .350 us 79,950.00
11* OPTION MARKET VALUE 1.599 175,890.00*
94,490.00- SIM EXPIRE 7/27/10
AVERAGE SHORT: .311
LAST TRADE DATE: 7/27/10
8/29/8 12 PUT SEP 10 NATURAL GAS 7000 C .400 us 195,000.00
12# OPTION MARKET VALUE 1.625 195,000.00+
97,080.00- SIM EXPIRE 8/26/10
AVERAGE SHORT: .400
LAST TRADE DATE: 8/26/10
10/20/8 11 CALL JUL 09 NATURAL GAS 7250 ¢ 1.035 us 110.00
11* OPTION MARKET VALUE .001 110.00*
EXPIRE 6/25/09
AVERAGE LONG: 1.035
LAST TRADE DATE: 6/25/09
2/18/9 8 CALL FEB 10 NATURAL GAS 7350 C .620 Us 36,640.00
8* OPTION MARKET VALUE .458 36,640.00*
EXPIRE 1/26/10
AVERAGE LONG: .620
LAST TRADE DATE: 1/26/10
1/27/9 11 CALL JAN 10 NATURAL GAS 7450 C .865 Us 42,900.00
: 11# . OPTION MARKET VALUE .390 42,900.00*
) EXPIRE 12/28/09
AVERAGE LONG: .865
LAST TRADE DATE: 12/28/09
10/07/8 11 CALL JUL 09 NATURAL GAS 8350 ¢ .665 us 110.00
11» OPTION MARKET VALUE .001 110.00*
EXPIRE 6/25/09
AVERAGE LONG: .665
LAST TRADE DATE: 6/25/09 :
:10/.08/8 .CALL AUG 09. NATURAL, GAS 8400 .. C .790. .
) OPTION MARKET VALUE .003
EXPIRE 7/28/09
AVERAGE LONG: .790

LAST TRADE DATE: 7/28/09

AR

) i FRe Erghh v i
] . - it ® Gh I i

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Daniels Midiand Company.

PLEASE REPORT ANY DIFFERENCES OR OBJECTIONS IMMEDIATELY. YOUR FAILURE TO IMMEDIATELY EXERCISE YOUR RIGHT TO HAVE DIFFERENCES OR OBJECTIONS
CORBECTED WILL BE DEEMED YOUR AGREEMENT THAT THIS STATEMENT IS CORRECT AND RATIFIED.

RETAN R IAX R

PG TERE

MU CONUENIONS ON REVERSE 810t LULE S SYMEGHS ARE EYFLAINED N HBE Ve

&




FED W Jackson Bhvd

/0\[:)pV4 Chicago, Hiinois efa04-319¢

PAGE 7

PIEDMONT NATURAL GAS CO
SOUTH CAROLINA ACCOUNT
ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-3060

ADM INVESTOR SERVICES, INC.

Chicago Board of Irade Building

* Surle 1H600A

MONTHLY COMMOUDITY STATEMENT

STATEMENT DATE: MAY 29, 2009
ACCOUNT NUMBER: 121 X2068
SALESMAN NUMBER: 121 X121

INTRODUCED BY: RBC-WEALTH - MANAGEMENT

(704)264-2767

IF YOU HAVE ANY QUESTIONS OR ISSUES
REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,
PLEASE CONTACT ADMIS CUSTOMER SERVICE AT
1/800/654-0461 or 312/242-7200.

DATE LONG/BUY SHRT/SELL DESCRIPTION
10/21/8 20 CALL MAR 10 NATURAL GAS 8400
20* OPTION MARKET VALUE
EXPIRE 2/23/10
AVERAGE LONG: 1.270
LAST TRADE DATE: 2/23/10
10/20/8 18 CALL SEP 10 NATURAL GAS 8500
18+ OPTION MARKET VALUE
EXPIRE 8/26/10
AVERAGE LONG: .965
LAST TRADE DATE: 8/26/10
9/05/8 12 CALL APR 10 NATURAL GAS 8600
12% OPTION MARKET VALUR
EXPIRE 3/26/10
AVERAGE LONG: .900
LAST TRADE DATE: 3/26/10
10/08/8 23 CALL NOV 09 NATURAL GAS 8650
23+ OPTION MARKET VALUE
EXPIRE 10/27/09
AVERAGE LONG: 1.010
LAST TRADE DATE: 10/27/09
9/04/8 12 CALL SEP 09 NATURAL GAS 8750
12+ OPTION MARKET VALUE
EXPIRE 8/26/09
AVERAGE LONG: .970
LAST TRADE DATE: 8/26/09
9/29/8 17 CALL OCT 09 NATURAL GAS 8750
17+ OPTION MARKET VALUE
EXPIRE . 9/25/09
AVERAGE LONG: 1.010
LAST TRADE DATE: 9/25/08
10/07/8 11 CALL SEP 09 NATURAL GAS 8900
11* OPTION MARKET VALUE
BXPIRE = 8/26/09
AVERAGE LONG: .740
LAST TRADE DATE: 8/26/09
10/22/8 17 CALL AUG 10 NATURAL GAS 8900
T OPTION. MARKET: VALUE

17

.EXPIRE..7/27/10
.770
7/27/10

AVERAGE LONG:
LAST TRADE DATE:

EX

c

PRICE/LEGND CC DEBIT CREDIT
1.270 Us 62,800.00
.314 62,800.00*
.965 us 86,760.00
.482 86,760.00*
.900 us 29,520.00
.246 29,520.00*
1.010 Us 21,390.00
.093 21,390.00*
.970 us 1,800.00
.01s 1,800.00*
1.010 us 6,800.00
.040 6,800.00*
.740 Us 1,540.00
.014 1,540.00*
.770 us 61,370.00
361 '

61;370:.00%

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Daniels Midland Company.

PLEASE REPORT ANY DIFFERENCES OR OBJECTIONS IMMEDIATELY. YOUR FAILURE TO IMMEDIATELY EXERCISE YOUR RIGHT TO HAVE DIFFERENCES OR OBJECTIONS
CORBECTED WILL BE DEEMED YOUR AGREEMENT THAT THIS STATEMENT 1S CORRECT AND RATIFIED.

BETAIN F OB 1AX BECURGS

SUHSECT YO TERME AMU O
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LULE 2 aYMEUL S ARE EYFLAINEL LN BEVERYS




ADM INVESTOR SERVICES, INC.

% Chicago Board of Trade Building MONTHLY COMMODITY STATEMENT
/ . - M a - I,
Z. [ E on Blva, o Suste 1000,
.il\}.}acksoxﬁlﬂxkh wfulki OOA STATEMENT DATE: MAY 29, 2009
/-\DM Chicago, Himow eteld-s1vd
ACCOUNT NUMBER: 121 X2068
PAGE 8 SALESMAN NUMBER: 121 X121
INTRODUCED BY: RBC - WEALTH - MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO IF YOU HAVE ANY QUESTIONS OR ISSUES
SOUTH CAROLINA ACCOUNT REGARDING YOUR STATEMENT THAT YOU
ATTN ROB THORNTON ARE UNABLE TO RESOLVE WITH YOUR BROKER,
PO BOX 33068 PLEASE CONTACT ADMIS CUSTOMER SERVICE AT
CHARLOTTE NC 28233-3060 1/800/654-0461 or 312/242-7200.
1
DATE LONG/BUY SHRT/SELL DESCRIPTION EX PRICE/LEGND CC DEBIT CREDIT !
9/04/8 10 CALL JUL 09 NATURAL GAS 8950 C .700 Us 100.00
10* OPTION MARKET VALUE .001 100.00*
EXPIRE 6/25/09
AVERAGE LONG: .700
LAST TRADE DATE: 6/25/09
10/20/8 29 CALL DEC 09 NATURAL GAS 9000 ¢C 1.070 us 32,190.00
29* OPTION MARKET VALUE .111 32,190.00*
EXPIRE 11/23/09
AVERAGE LONG: 1.070
LAST TRADE DATE: 11/23/09
9/29/8 17 CALL OCT 10 NATURAL GAS 9000 C 1.040 us 83,470.00
17* OPTION MARKET VALUE .491 83,470.00%*
EXPIRE 9/27/10
AVERAGE LONG: 1.040
LAST TRADE DATE: 9/27/10
8/20/8 11 CALL JUL 09 NATURAL GAS 9100 C 1.000 us 110.00
11* OPTION MARKET VALUE .001 110.00*
EXPIRE 6/25/09
AVERAGE LONG: 1.000
LAST TRADE DATE: 6/25/09
7/28/8 6 CALL MAY 10 NATURAL GAS 9100 C 1.009 Us 11,400.00
6% OPTION MARKET VALUE .190 11,400.00*
EXPIRE 4/27/10
AVERAGE LONG: 1.009
LAST TRADE DATE: 4/27/10
8/20/8 5 CALL AUG 10 NATURAL GAS 9100 C 1.070 us 16,750.00
5% OPTION MARKET VALUE .335 16,750.00%
EXPIRE .7/27/10
AVERAGE LONG: .~ 1.070
LAST TRADE DATE: 7/27/10
9/04/8 6 CALL MAY 10 NATURAL GAS 9150 C .660 us 11,100.00
9/05/8 6 CALL MAY 10 NATURAL GAS 9150 C .660 us 11,100.00
12% OPTION MARKET VALUE .185 22,200.00%
EXPIRE 4/27/10
AVERAGE LONG: .660
LAST TRADE DATE: 4/27/10
8/20/8: . : 11- CALL ‘AUG:.09 :NATURAL GAS 9250 ¢C 1.025 ¢ v US:
S G 1. ST SN OPTION. MARKET. VALURE . .002... ..
BXPIRE 7/28/09
AVERAGE LONG: 1.025
LAST TRADE DATE: 7/28/09

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Daniels Midland Company.

PLEASE REPCAT ANY DIFFERENCES OR OBJECTIONS IMMEDIATELY. YOUR FAILURE TO IMMEDIATELY EXERCISE YOUR RIGHT TO HAVE DIFFERENCES OR OBJECTIONS
GCORRECTED WILL BE DEEMED YOUR AGREEMENT THAT THIS STATEMENT IS CORRECT AND RATIFIED.

HE AN FLRTAX RELLHDY SUBIEC T TO TERME AND JOBLIHONS ON SEVERSE SIi: L LEL SYMECLS ARE EYFLAINED N BEVE SiDE
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PAGE S

T W Jackson Bivid,

PIEDMONT NATURAL GAS CO
SOUTH CAROLINA ACCOUNT
ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-3060

ADM INVESTOR SERVICES, INC.

Chicago Board of Trade Building

* Suite 1600A

Chicago, Hlinois ele04-3150

STATEMENT DATE:

ACCOUNT NUMBER:

SALESMAN NUMBER:

INTRODUCED BY:

MONTHLY COMMODITY STATEMENT

MAY 23, 2009
121 X2068
121 X121

RBC-WEALTH - MANAGEMENT
(704)264-2767

IF YOU HAVE ANY QUESTIONS OR ISSUES
REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,
PLEASE CONTACT ADMIS CUSTOMER SERVICE AT
1/800/654-0461 or 312/242-7200.

DATE LONG/BUY SHRT/SELL
9/04/8 15
15*
10/14/8 19
19%
7/28/8 7
T*
9/04/8 11
11*
8/29/8 12
12+*
10/14/8 18
igw
8/11/8 6
: 5+
10/14/ 20

WP R e s O

DESCRIPTION

CALL NOV 09 NATURAL GAS

OPTION MARKET VALUE
EXPIRE 10/27/09%

9250

AVERAGE LONG: 1.080
LAST TRADE DATE: 10/27/09
CALL MAY 10 NATURAL GAS 9250
OPTICN MARKET VALUE
EXPIRE 4/27/10
AVERAGE LONG: .530
LAST TRADE DATE: 4/27/10
CALL JUN 10 NATURAL GAS 9250
OPTION MARKET VALUE
EXPIRE 5/25/10
AVERAGE LONG: 1.009
LAST TRADE DATE: 5/25/10
CALL AUG 09 NATURAL GAS 9300
OPTION MARKET VALUE
EXPIRE 7/28/09
AVERAGE LONG: -680
LAST TRADE DATE: 7/28/09
CALL SEP 10 NATURAL GAS 9300
OPTION MARKET VALUE
EXPIRE 8/26/10
AVERAGE LONG: 1.115
LAST TRADE DATE: 8/26/10
CALL OCT 09 NATURAL GAS 9350
OPTION MARKET VALUE
EXPIRE 9/25/09
AVERAGE LONG: .750
LAST TRADE DATE: 9/25/09
CALL MAY 10 NATURAL GAS 9350

OPTION MARKET VALUE

EXPIRE 4/27/10

AVERAGE LONG: .820

LAST TRADE DATE: 4/27/10

CALL JUN 10 NATURAL GAS

- OPTION MARKET-VALUE

P . EXPIRR . .5/25/10
AVERAGE LONG: .530
LAST TRADE DATE: 5/25/10

9350

PRICE/LEGND CC

1.080
.070

.530
177

1.009
.232

.680
.002

1.115
.366

.750
.029

.820
.169

.530
.223

us

us

Us

us

us

us

Us

us

DEBIT CREDIT
10,500.00

10,500.00~*

33,630.00
33,630.00*

16,240.00
16,240.00*

220.00
220.00*

43,920.00
43,920.00*

5,220.00
5,220.00*

10,140.00
10,140.00*

44,600.00
44,6000:00*

e

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Daniels Midland Company.

PLEASE REPORT ANY DIFFERENCES OR OBJECTIONS IMMEDIATEL
CORRECTED WILL BE DEEMED YOUR AGREEMENT THAT THIS STATE

RETAIN F LR TAX PELGRDS

SUBJECT TO VEFRAS AND CONGIHIDNG ON BEVERSE SiDE

Y. YOUR FAILURE TO IMMEDIATELY EXERCISE YOUR RIGHT TO HAVE DIFFERENCES OB OBJECTIONS
MENT IS CORRECT AND RATIFIED.

UOBED SYMECLS ARE EXFLAIMNE D N REVERSE SE




ADM INVESTOR SERVICES, INC.

Chicago Board of Irade Building MONTHLY COMMODITY STATEMENT
FET W Jackson Bivid. o Suite 100 STATEMENT DATE: MAY 29, 2009
Chicago, Hiinows abe04-31923
ACCOUNT NUMBER: 121 X2068
PAGE 10 SALESMAN NUMBER: 121 X121
INTRODUCED BY: RBC - WEALTH - MANAGEMENT
(704)264-2767
PIEDMONT NATURAL GAS CO IF YOU HAVE ANY QUESTIONS OR ISSUES
SOUTH CAROLINA ACCOUNT REGARDING YOUR STATEMENT THAT YOU
ATTN ROB THORNTON ARE UNABLE TO RESOLVE WITH YOUR BROKER,
PO BOX 33068 PLEASE CONTACT ADMIS CUSTOMER SERVICE AT
CHARLOTTE NC 28233-3060 1/800/654-0461 or 312/242-7200.
DATE LONG/BUY SHRT/SELL DESCRIPTION EX  PRICE/LEGND CC DEBIT CREDIT
9/17/8 15 CALL NOV 09 NATURAL GAS 9400 C 1.095 Us 9,900.00
15%* OPTION MARKET VALUE .066 9,900.00*
EXPIRE 10/27/09
AVERAGE LONG: 1.095
LAST TRADE DATE: 10/27/09
8/11/8 6 CALL JUN 10 NATURAL GAS 9400 C .825 us 13,140.00
9/05/8 [ CALL JUN 10 NATURAL GAS 9400 C .660 Us 13,140.00
12+% OPTION MARKET VALUE .219 26,280.00%
EXPIRE 5/25/10
AVERAGE LONG: .742
LAST TRADE DATE: 5/25/10
10/14/8 16 CALL JUL 10 NATURAL GAS 9400 C .565 us 40,160.00
16* OPTION MARKET VALUE .251 40,160.00*
EXPIRE 6/25/10
AVERAGE LONG: .565
LAST TRADE DATE: 6/25/10
10/20/8 17 CALL PEB 10 NATURAL GAS 9450 C 1.085 us 30,940.00
17% OPTION MARKET VALUE .182 30,940.00*
EXPIRE 1/26/10
AVERAGE LONG: 1.085
LAST TRADR DATE: 1/26/10
10/30/8 18 CALL APR 10 NATURAL GAS 9500 C .520 Us 30,780.00
18+ OPTION MARKET VALUE .171 30,780.00%
EXPIRE 3/26/10
AVERAGE LONG: .520
LAST TRADE DATE: 3/26/10
9/04/8 7 CALL JUN 10 NATURAL GAS 9500 C .660 us 14,770.00
T* OPTION MARKET VALUE .211 14,770.00%
EXPIRE . 5/25/10 B
AVERAGE LONG: .660
LAST TRADE DATE: 5/25/10
9/04/8 5 CALL JUL 10 NATURAL GAS 9500 C .660 us 12,050.00
9/05/8 6 CALL JUL 10 NATURAL GAS 9500 C .655 us 14,460.00
11* OPTION MARKET VALUE .241 26,510.00%
EXPIRE 6/25/10
AVERAGE LONG: .657
R s s - : LAST TRADE DATE: - 6/25/10 :
U e B 1 S PN SV ..CALL. APR: 10.-NATURAL..GAS... 9550...C .845 .. UB..
6* OPTION MARKKET VALUE .168
EXPIRE 3/26/10
AVERAGE LONG: .845
LAST TRADR DATR: 3/26/10
Sk e R ;

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Daniels Midland Company.

PLEASE REPORT ANY DIFFERENCES OR OBJECTIONS IMMEDIATELY. YOUR FAILURE TO IMMEDIATELY EXERCISE YOUR RIGHT TO HAVE DIFFERENCES OR OBJECTIONS
CORRECTED WILL BE DEEMED YOUR AGREEMENT THAT THIS STATEMENT IS CORRECT AND RATIFIED.

HE TAIN F O TAX BE CEns
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ADM INVESTOR SERVICES, INC.

Chicago Board o Trade Building MONTHLY COMMODITY STATEMENT
[ 4 . Al ckson Bivg, & S > P00
l\fvla\kso1lhx\h. Surte [600A STATEMENT DATE: MAY 29, 2009
/’\DM Chicago, Hinoms edeQ4-31ug
ACCOUNT NUMBER: 121 X2068
PAGE 11 SALESMAN NUMBER: 121 X121
INTRODUCED BY: RBC- WEALTH - MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO IF YOU HAVE ANY QUESTIONS OR ISSUES
SOUTH CAROLINA ACCOUNT REGARDING YOUR STATEMENT THAT YOU
ATTN ROB THORNTON ARE UNABLE TO RESOLVE WITH YOUR BROKER,
PO BOX 33068 PLEASE CONTACT ADMIS CUSTOMER SERVICE AT
CHARLOTTE NC 28233-3060 1/800/654-0461 or 312/242-7200.
DATE LONG/BUY SHRT/SELL DESCRIPTION EX  PRICE/LEGND CC DEBIT CREDIT
8/11/8 6 CALL JUL 10 NATURAL GAS 9650 C .855 us 13,620.00
3 OPTION MARKET VALUE .227 13,620.00*
EXPIRE 6/25/10
AVERAGE LONG: .855
LAST TRADE DATE: 6/25/10
8/11/8 11 CALL JUL 09 NATURAL GAS 9750 C .815 us 110.00
11+* OPTION MARKET VALUE .001 110.00*
EXPIRE 6/25/09
AVERAGE LONG: .815
LAST TRADE DATE: 6/25/09
8/29/8 17 CALL SEP 09 NATURAL GAS 9800 C 1.100 Us 1,360.00
17%* OPTION MARKET VALUE .008 1,360.00*
EXPIRE 8/26/09
AVERAGE LONG: 1.100
LAST TRADE DATE: 8/26/09
8/29/8 8 CALL OCT 09 NATURAL GAS 9800 C 1.175 us 1,760.00
8* OPTION MARKET VALUE .022 1,760.00*
EXPIRE 9/25/09
AVERAGE LONG: 1.175
LAST TRADE DATE: 9/25/09
9/11/8 10 CALL DEC 09 NATURAL GAS 9800 C 1.015 uUs 7,000.00
10% OPTION MARKET VALUE .070 7,000.00*
BXPIRE 11/23/09
AVERAGE LONG: 1.015
LAST TRADE DATE: 11/23/09
10/08/8 11 CALL JAN 10 NATURAL GAS 9800 C .985 us 13,530.00
11+ OPTION MARKET VALUE .123 13,530.00*
EXPIRE 12/28/09 .
AVERAGE LONG: .985
LAST TRADE DATER: 12/28/09
10/08/8 8 CALL FEB 10 NATURAL GAS 9800 C .985 us 12,560.00
: L OPTION MARKRET VALUR .157 i 12,560.00*
EXPIRE 1/26/10
AVERAGE LONG: .985
LAST TRADE DATE: 1/26/10
8/01/8 5 CALL JUL 10 NATURAL GAS 9800 C .990 us 10,700.00
it i 1] : OPTION MARKET VALUR .214 e 01047005 00 % -
5 Bl v G .. EXPIRE . .6/25/10 . " . Y
AVERAGE LONG: .990
LAST TRADE DATE: 6/25/10
A v

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Daniels Midiand Company.

PLEASE REPORT ANY DIFFERENCES OR OBJECTIONS IMMEDIATELY. YOUR FAILURE 10 IMMEDIATELY EXERCISE YOUR RIGHT 10 HAVE DIFFERENCES OR OBJECTIONS
CORRECTED WILL BE DEEMED YOUR AGREEMENT THAT THIS STATEMENT IS CORRECT AND RATIFIED.

HECAIN FOR IR Pt
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ADM INVESTOR SERVICES, INC.

Chivago Board of Trade Building MONTHLY COMMODITY STATEMENT
FH Wotackson Bhvid o Suite 1o00A STATEMENT DATE: MAY 29, 2009
Chicago, Himoew o0604-3160
ACCOUNT NUMBER: 121 X2068
PAGE 12 SALESMAN NUMBER: 121 X121
INTRODUCED BY: RBC- WEALTH - MANAGEMENT
(704)264-2767
PIEDMONT NATURAL GAS CO IF YOU HAVE ANY QUESTIONS OR ISSUES
SOUTH CAROLINA ACCOUNT REGARDING YOUR STATEMENT THAT YOU
ATTN ROB THORNTON ARE UNABLE TO RESOLVE WITH YOUR BROKER,
PO BOX 33068 PLEASE CONTACT ADMIS CUSTOMER SERVICE AT
CHARLOTTE NC 28233-3060 1/800/654-0461 or 312/242-7200.
DATE LONG/BUY SHRT/SELL DESCRIPTION EX PRICE/LEGND CC DEBIT CREDIT
10/14/8 23 CALL NOV 09 NATURAL GAS 9850 C .700 us 12,650.00
23* OPTION MARKET VALUE .055 12,650.00*
EXPIRE 10/27/09
AVERAGE LONG: .700
LAST TRADE DATE: 10/27/09
8/01/8 6 CALL AUG 10 NATURAL GAS 9900 C 1.081 us 15,000.00
6* OPTION MARKET VALUR .250 15,000.00*
EXPIRE 7/27/10
AVERAGE LONG: 1.081
LAST TRADE DATE: 7/27/10
9/05/8 5 CALL AUG 10 NATURAL GAS 9950 C .650 us 12,300.00
5% OPTION MARKET VALUR .246 12,300.00*
EXPIRE 7/27/10
AVERAGE LONG: .650
LAST TRADE DATE: 7/27/10
8/11/8 11 CALL AUG 09 NATURAL GAS 10000 C .835 Us "110.00
10/30/8 11 CALL AUG 09 NATURAL GAS 10000 C .440 Us 110.00
22* OPTION MARKET VALUE .001 220.00*
EXPIRE 7/28/09
AVERAGE LONG: .637
LAST TRADE DATE: 7/28/09
9/18/8 11 CALL JAN 10 NATURAL GAS 10000 C 1.220 us 12,430.00
11* OPTION MARKET VALUE .113 12,430.00%
EXPIRE 12/28/09
AVERAGE LONG: 1.220
LAST TRADE DATE: 12/28/09
9/18/8 9 CALL FEB 10 NATURAL GAS 10000 ¢ 1.245 Us 13,050.00
9 OPTION MARKET VALUE .145 13,050.00%
EXPIRE 1/26/10 2
AVERAGE LONG: 1.245
LAST TRADE DATE: 1/26/10
10/30/8 20 CALL JUN 10 NATURAL GAS 10000 C .470 us 35,400.00
20* OPTION MARKET VALUE .177 35,400.00*
EXPIRE 5/25/10
AVERAGE LONG: .470
LAST TRADE DATE: 5/25/10
9/04/8. . 6 . CALL AUG 10 NATURAL GAS 10000 C .660 Us . -14,520400
i s 6 OPTION MARKET VALURE .242 . 5 314 ,520,00%
: EXPIRE 7/27/10
AVERAGE LONG: .660
LAST TRADE DATE: 7/27/10
S
2 s A e 2

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Daniels Midland Company.

PLEASE REPORT ANY DIFFERENCES OR OBJECTIONS IMMEDIATELY. YOUR FAILURE TO IMMEDIATELY EXERCISE YOUR RIGHT TO HAVE DIFFERENCES OR OBJECTIONS
CORRECTED WILL BE DEEMED YOUR AGREEMENT THAT THIS STATEMENT IS CORRECT AND RATIFIED.
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ADM INVESTOR SERVICES, INC.
Chicago Board o Trade Building MONTHLY COMMODITY STATEMENT
; Lean PRheod Sribe T,
4 \j\. fackson Blvd. ﬁbml& 1H00A STATEMENT DATE: MAY 29, 2009
Chicage, Hiinois 60u04-314%

ACCOUNT NUMBER: 121 X2068
PAGE 13 SALESMAN NUMBER: 121 X121

INTRODUCED BY: RBC-WEALTH - MANAGEMENT
(704)264-2767

PIEDMONT NATURAL GAS CO IF YOU HAVE ANY QUESTIONS OR ISSUES
SOUTH CAROLINA ACCOUNT REGARDING YOUR STATEMENT THAT YOU
ATTN ROB THORNTON ARE UNABLE TO RESOLVE WITH YOUR BROKER,
PO BOX 33068 PLEASE CONTACT ADMIS CUSTOMER SERVICE AT
CHARLOTTE NC 28233-3060 1/800/654-0461 or 312/242-7200.
DATE LONG/BUY SHRT/SELL DESCRIPTION EX  PRICE/LEGND CC DEBIT CREDIT
10/07/8 18 CALL OCT 10 NATURAL GAS 10000 C .700 us 66,960.00
18* OPTION MARKET VALUE .372 66,960.00*
EXPIRE 9/27/10
AVERAGE LONG: .700
LAST TRADE DATE: 9/27/10
9/18/8 10 CALL DEC 09 NATURAL GAS 10100 C 1.145 us 5,900.00
10+ OPTION MARKET VALUE .059 5,900.00%
EXPIRE 11/23/09
AVERAGE LONG: 1.145
LAST TRADE DATE: 11/23/09
8/11/8 6 CALL SEP 09 NATURAL GAS 10200 C .885 us 360.00
6* OPTION MARKET VALUE .006 360.00*
EXPIRE 8/26/09
AVERAGE LONG: .885
LAST TRADE DATE: 8/26/09
10/30/8 12 CALL SEP 09 NATURAL GAS 10250 C .490 uUs 720.00
12+ OPTION MARKET VALUE .006 720.00*
EXPIRE 8/26/09
AVERAGE LONG: .490
LAST TRADE DATE: 8/26/09
8/01/8 [ CALL APR 10 NATURAL GAS 10250 C .847 us 7,740.00
6+ OPTION MARKET VALUE .129 7,740.00%*
EXPIRE 3/26/10
AVERAGE LONG: .847
LAST TRADE DATE: 3/26/10
10/30/8 18 CALL MAY 10 NATURAL GAS 10250 C .410 us 19,980.00
18+ OPTION MARKET VALUE .111 19,980.00*
EXPIRE. 4/27/10
AVERAGE LONG: .410
LAST TRADE DATE: 4/27/10
10/14/8 20 CALL DEC 09 NATURAL GAS 10350 C .700 us 10,400.00
20%* OPTION MARKET VALUE .052 10,400.00%
EXPIRE 11/23/09
AVERAGE LONG: .700
LAST TRADE DATE: 11/23/09
9/18/8 6 CALL MAR 10 NATURAL GAS 10350 C 1.080 us 9,180.00
: . 6 OPTION MARKET. VALUE .153: wos -94180.00*
s EXPIRR..2/23/10 s oy S s gy i S
AVERAGE LONG: 1.080

LAST TRADE DATE: 2/23/10

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Daniels Midland Company.

PLEASE REPORT ANY DIFFERENCES OR OBJECTIONS IMMEDIATELY. YOUR FAILURE TO IMMEDIATELY EXERCISE YOUR RIGHT TO HAVE DIFFERENCES OR OBJECTIONS
CORRECTED WILL BE DEEMED YOUR AGREEMENT THAT THIS STATEMENT IS CORRECT AND RATIFIED.
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ADM INVESTOR SERVICES, INC.

// Chicago Board of Trade Building VIONTHLY COMMODITY STATEMENT
Y/ 4 R 1o L3 IS s T A
L E}»Jaakson.B!\n * Suik Fa00A STATEMENT DATE: MAY 29, 2009
/o\[:)qu Chicago, Hinois nln0d- 3100
ACCOUNT NUMBER: 121 X2068
PAGE 14 SALESMAN NUMBER: 121 X121
INTRODUCED BY: RBC - WEALTH - MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO IF YOU HAVE ANY QUESTIONS OR ISSUES
SOUTH CAROLINA ACCOUNT REGARDING YOUR STATEMENT THAT YOU
ATTN ROB THORNTON ARE UNABLE TO RESOLVE WITH YOUR BROKER,
PO BOX 33068 PLEASE CONTACT ADMIS CUSTOMER SERVICE AT
CHARLOTTE NC 28233-3060 1/800/654-0461 or 312/242-7200.
b
DATE LONG/BUY SHRT/SELL DESCRIPTION EX PRICE/LEGND CC DEBIT CREDIT !
10/20/8 22 CALL JAN 10 NATURAL GAS 10400 C .780 uUs 20,900.00
22+ OPTION MARKET VALUE .095 20,900.00*
EXPIRE 12/28/09
AVERAGE LONG: .780
LAST TRADE DATE: 12/28/09
8/11/8 9 CALL OCT 09 NATURAL GAS 10500 ¢ .945 Us 1,350.00
9* OPTION MARKET VALUE .015 1,350.00%
EXPIRE 9/25/09
AVERAGE LONG: .945
LAST TRADE DATE: 9/25/09
9/05/8 7 CALL MAR 10 NATURAL GAS 10500 C 1.040 us 10,150.00
7% OPTION MARKET VALUE .145 10,150.00%
EXPIRE 2/23/10
AVERAGE LONG: 1.040
LAST TRADE DATE: 2/23/10
10/14/8 13 CALL MAR 10 NATURAL GAS 10600 C .755 us 18,200.00
13* OPTION MARKET VALUE .140 18,200.00*
EXPIRE 2/23/10
AVERAGE LONG: .755
LAST TRADE DATE: 2/23/10
10/30/8 17 CALL OCT 09 NATURAL GAS 10850 ¢ .490 us 2,210.00
17+ OPTION MARKET VALUE .013 2,210.00*
EXPIRE 9/25/09
AVERAGE LONG: .490
LAST TRADE DATE: 9/25/09
10/14/8 19 CALL APR 10 NATURAL GAS 10850 C .300 us 19,760.00
19+ OPTION MARKET VALUE .104 19,760.00%
. EXPIRE. 3/26/10
AVERAGE LONG: .300
LAST TRADE DATE: 3/26/10
10/20/8 11 CALL JUL 09 NATURAL GAS 11050 C .300 Us 110.00
: 11#* OPTION MARKET VALUE .001 110.00+*
EXPIRE 6/25/09
AVERAGE SHORT: .300
LAST TRADE DATE: 6/25/09
10/30/8 30 CALL DEC 09 NATURAL GAS 11200 ¢ .590 Us 9,600.00
e e Y11 . OPTION MARKET-VALUE . L032. - ; . ~ i 946 005 0 0.
. o LT i s BXPIRE.11/23/09 . e " S e
AVERAGE LONG: .590 '
LAST TRADE DATER: 11/23/09

R R

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Daniels Midiand Company.

PLEASE REPORT ANY DIFFERENCES OR OBJECTIONS IMMEDIATELY. YOUR FAILURE TO IMMEDIATELY EXERCISE YOUR RIGHT TO HAVE DIFFERENCES OB OBJECTIONS
CCORRECTED WILL BE DEEMED YOUR AGREEMENT THAT THIS STATEMENT IS CORRECT AND RATIFIED.
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ADM INVESTOR SERVICES, INC.
Chicago Board of Trade Building MONTHLY COMMODITY STATEMENT
W Jackson Blvd e Suite 1600A

STATEMENT DATE: MAY 29, 2009
Chicage, Hlinois olol4- 3150

ACCOUNT NUMBER: 121 X2068
PAGE 15 SALESMAN NUMBER: 121 X121

INTRODUCED BY: RBC-WEALTH - MANAGEMENT
(704)264-2767

PIEDMONT NATURAL GAS CO IF YOU HAVE ANY QUESTIONS OR ISSUES
SOUTH CAROLINA ACCOUNT REGARDING YOUR STATEMENT THAT YOU
ATTN ROB THORNTON ARE UNABLE TO RESOLVE WITH YOUR BROKER,
PO BOX 33068 PLEASE CONTACT ADMIS CUSTOMER SERVICE AT
CHARLOTTE NC 28233-3060 1/800/654-0461 or 312/242-7200.
DATE LONG/BUY SHRT/SELL DESCRIPTION EX PRICE/LEGND CC DEBIT CREDIT
10/30/8 32 CALL JAN 10 NATURAL GAS 11300 C .645 us 21,120.00
32+ OPTION MARKET VALUE .066 21,120.00%*
EXPIRE 12/28/09
AVERAGE LONG: .645
LAST TRADE DATE: 12/28/09
2/18/9 8 CALL FEB 10 NATURAL GAS 11400 C .120 us 6,720.00
8* OPTION MARKET VALUE .084 6,720.00*
EXPIRE 1/26/10
AVERAGE SHORT: .120
LAST TRADE DATE: 1/26/10
1/27/9 11 CALL JAN 10 NATURAL GAS 11500 C .250 Us 6,710.00
11+ OPTION MARKET VALUE .061 6,710.00*
EXPIRE 12/28/09
AVERAGE SHORT: .250
LAST TRADE DATE: 12/28/09
10/30/8 26 CALL FEB 10 NATURAL GAS 11500 C .630 us 21,060.00
26* OPTION MARKET VALUE .081 21,060.00*
EXPIRE 1/26/10
AVERAGE LONG: .630
LAST TRADE DATE: 1/26/10
10/20/8 26 CALL OCT 10 NATURAL GAS 11500 C .510 us 63,700.00
26* OPTION MARKET VALUE .245 63,700.00*
EXPIRE 9/27/10
AVERAGE LONG: .510
LAST TRADE DATE: 9/27/10
10/30/8 20 CALL MAR 10 NATURAL GAS 11700 C .575 - Us 20,000.00
20+ OPTION MARKET VALUE .100 20,000.00*
EXPIRE 2/23/10 s
AVERAGE LONG: .575
LAST TRADE DATE: 2/23/10
10/30/8 18 CALL APR 10 NATURAL GAS 12000 C .230 us 12,780.00
18* OPTION MARKET VALUE .071 12,780.00%
EXPIRE 3/26/10
AVERAGE SHORT: .230
LAST TRADE DATE: 3/26/10
11/03/8 30 CALL NOV 10 NATURAL GAS 12250 C .480 uUs 65,100.00
Ly 30» OPTION MARKET VALUR .217 b0 6551 0060100 Mg
e " PN .. EXPIRE..10/26/10 R . T e Vi
AVERAGE LONG: .480
LAST TRADE DATE: 10/26/10
EL

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Daniels Midland Company.

PLEASE REPORT ANY DIFFERENCES OR OBJECTIONS IMMEDIAT ELY. YOUR FAILURE TO IMMEDIATELY EXERCISE YOUR RIGHT TO HAVE DIFFERENCES OR OBJECTIONS
CORRECTED WILL BE DEEMED YOUR AGREEMENT THAT THIS STATEMENT IS CORRECT AND RATIFIED
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ADM INVESTOR SERVICES, INC.

Chicago Board of Trade Buildine MONTHLY COMMODITY STATEMENT
FW. Jackson Blvd. » Suite 1600A STATEMENT DATE: MAY 29, 2009
Chicago, Hinois o0604-3100
‘ ACCOUNT NUMBER: 121 X2068
PAGE 16 SALESMAN NUMBER: 121 X121
INTRODUCED BY: RBC-WEALTH - MANAGEMENT
(704)264-2767
PIEDMONT NATURAL GAS CO IF YOU HAVE ANY QUESTIONS OR ISSUES
SOUTH CAROLINA ACCOUNT REGARDING YOUR STATEMENT THAT YOU
ATTN ROB THORNTON ARE UNABLE TO RESOLVE WITH YOUR BROKER,
PO BOX 33068 PLEASE CONTACT ADMIS CUSTOMER SERVICE AT
CHARLOTTE NC 28233-3060 1/800/654-0461 or 312/242-7200.
DATE LONG/BUY SHRT/SELL DESCRIPTION EX  PRICE/LEGND CC DEBIT CREDIT
9/05/8 11 CALL SEP 10 NATURAL GAS 12800 C .340 uUs 12,760.00
11+ OPTION MARKET VALUE .116 12,760.00*
EXPIRE 8/26/10
AVERAGE LONG: .340
LAST TRADE DATE: 8/26/10
10/30/8 1l CALL AUG 09 NATURAL GAS 13000 ¢ .150 us 110.00
11+ OPTION MARKET VALUE .001 110.00*
EXPIRE 7/28/09
AVERAGE SHORT: .150
LAST TRADE DATE: 7/28/09
10/30/8 12 CALL SEP 09 NATURAL GAS 13000 C .200 uUs 240.00
12+ OPTION MARKET VALUE .002 240.00%
EXPIRE 8/26/09
AVERAGE SHORT: .200
LAST TRADE DATE: 8/26/09
10/14/8 18 CALL OCT 09 NATURAL GAS 13000 ¢ .290 Us 900.00
18* OPTION MARKET VALUE .005 900.00*
EXPIRE 9/25/09
AVERAGE SHORT: .290
LAST TRADE DATE: 9/25/09
10/14/8 20 CALL JUN 10 NATURAL GAS 13000 C .080 us 12,400.00
10/30/8 20 CALL JUN 10 NATURAL GAS 13000 C .180 uUs 12,400.00
40* OPTION MARKET VALUE .062 24,800.00*
EXPIRE 5/25/10
AVERAGE SHORT: .130
LAST TRADE DATE: 5/25/10
10/14/8 16 CALL JUL 10 NATURAL GAS 13000 C .100 Us 10,720.00
16* OPTION MARKET VALUE .067 10,720.00*
BXPIRE 6/25/10
AVERAGE SHORT: .100
LAST TRADE DATE: 6/25/10
9/09/8 18 CALL OCT 09 NATURAL GAS 13050 C .342 us 720.00
18* OPTION MARKET VALUR .004 720.00*
EXPIRE 9/25/09
AVERAGE LONG: .342
LAST TRADE DATR: 9/25/09
:-10/14/8 23 . CALL NOV: 09 NATURAL GAS - 13250 C 240~ U8 3,220.00
T 23* . .. . OPTION.MARKET. VALUE.. O34 342204 00%
EXPIRE 10/27/0%
AVERAGE SHORT: . 240
LAST TRADE DATE: 10/27/09
Bt W'@’": 4"”“5‘
SR

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Daniels Midland Company.

PLEASE REPORT ANY DIFFERENCES OR OBJECTIONS IMMEDIATELY. YOUR FAILURE TO IMMEDIATELY EXERCISE YOUR RIGHT TQ HAVE DIFFERENGES OR OBJECTIONS
CORRECTED WILL BE DEEMED YOUR AGREEMENT THAT THIS STATEMENT 1S CORRECT AND RATIFIED.
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ADM INVESTOR SERVICES, INC.
Chicago Board of Trade Building MONTHLY COMMODITY STATEMENT
HHE W Jackson Blvd » Suite 1600A
Chicago, Hinois olnt4-3190

STATEMENT DATE: MAY 29, 2009

ACCOUNT NUMBER: 121 X2068
PAGE 17 SALESMAN NUMBER: 121 X121

INTRODUCED BY: RBC-WEALTH - MANAGEMENT
(704)264-2767

PIEDMONT NATURAL GAS CO IF YOU HAVE ANY QUESTIONS OR ISSUES
SOUTH CAROLINA ACCOUNT REGARDING YOUR STATEMENT THAT YOQU
ATTN ROB THORNTON ARE UNABLE TO RESOLVE WITH YOUR BROKER,
PO BOX 33068 PLEASE CONTACT ADMIS CUSTOMER SERVICE AT
CHARLOTTE NC 28233-3060 1/800/654-0461 or 312/242-7200.
DATE LONG/BUY SHRT/SELL DESCRIPTION EX PRICE/LEGND CC DEBIT CREDIT
10/14/8 19 CALL MAY 10 NATURAL GAS 13250 C .080 Us 6,270.00
10/30/8 18 CALL MAY 10 NATURAL GAS 13250 ¢ .140 us 5,940.00
37* OPTION MARKET VALUE .033 12,210.00*
EXPIRE 4/27/10
AVERAGE SHORT: .109
LAST TRADE DATR: 4/27/10
9/17/8 15 CALL NOV 09 NATURAL GAS 13500 C .360 Us 1,950.00
15%* OPTION MARKET VALUE .013 1,950.00*
EXPIRE 10/27/09
AVERAGE SHORT: .360
LAST TRADE DATE: 10/27/09
10/14/8 20 CALL DEC 09 NATURAL GAS 13500 C .235 Us 2,000.00
20% OPTION MARKET VALUE .010 2,000.00*
EXPIRE 11/23/09
AVERAGE SHORT: .235
LAST TRADE DATE: 11/23/09
10/20/8 18 CALL SEP 10 NATURAL GAS 13950 C .200 us 14,580.00
18+ OPTION MARKRET VALUE .081 14,580.00*
EXPIRE 8/26/10
AVERAGE SHORT: .200
LAST TRADE DATE: 8/26/10
8/20/8 11 CALL JUL 09 NATURAL GAS 14000 C .150 us 110.00
11* OPTION MARKET VALUE .001 110.00*
EXPIRE 6/25/09
AVERAGE SHORT: .150
LAST TRADE DATE: 6/25/09
9/04/8 12 CALL SEP 09 NATURAL GAS 14000 C .170 us 120.00
12* OPTION MARKET VALUR .001 120.00%
EXPIRE 8/26/09
AVERAGE SHORT: .170
LAST TRADE DATE: 8/26/09
9/29/8 17 CALL OCT 09 NATURAL GAS 14000 C .210 us 510.00
10/30/8 . 17 CALL OCT 09 NATURAL GAS 14000 C .200 us 510.00
34~ OPTION MARKET VALUE .003 1,020.00*
RXPIRE 9/25/09
AVERAGE SHORT: .205
. . » N LAST TRADE DATE: 9/25/09 e
PNV 7177 R <. -10.. CALL DEC. 09, NATURAL. GAS. 14000. C 400 . U8 ... .. 800.00...
10/20/8 29 CALL DEC 09 NATURAL GAS 14000 C .300 us 2,320.00
10/30/8 30 CALL DEC 09 NATURAL GAS 14000 C .300 Us 2,400.00
69% OPTION MARKET VALUE .008 5,520.00%*

EXPIRE 11/23/09
+AVERAGE: SHORT:: - - #
LAST TRADE DATE:,
B e § G X o J.':

sl

R e R b

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Daniels Midiand Company.

PLEASE REPORT ANY DIFFERENCES OR OBJECTIONS IMMEDIATELY, YOUR FAILURE TO IMMEDIATELY EXERCISE YOUR RIGHT TO HAVE DIFFERENCES OR OBJECTIONS
CORRECTED WILL BE DEEMED YOUR AGREEMENT THAT THIS STATEMENT IS CORRECT AND RATIFIED
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ADM INVESTOR SERVICES, INC. \

ﬂ Chicago Board of Trade Buildine MONTHLY COMMODITY STATEMENT
j . " facksen Blvd e Suite 16007
L] \7\. lm}\\(\nhbl\.t“ ‘,mi’: }»,7&( A STATEMENT DATE: MAY 25, 2009
/-\DM Chicago, HHnois eueiid-3100
ACCOUNT NUMBER: 121 X2068
PAGE 18 SALESMAN NUMBER: 121 X121
INTRODUCED BY: RBC-WEALTH - MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO IF YOU HAVE ANY QUESTIONS OR ISSUES
SOUTH CAROLINA ACCOUNT REGARDING YOUR STATEMENT THAT YOU
ATTN ROB THORNTON ARE UNABLE TO RESOLVE WITH YOUR BROKER,
PO BOX 33068 PLEASE CONTACT ADMIS CUSTOMER SERVICE AT
CHARLOTTE NC 28233-3060 1/800/654-0461 or 312/242-7200.
DATE LONG/BUY SHRT/SELL DESCRIPTION EX  PRICE/LEGND CC DEBIT CREDIT
10/20/8 22 CALL JAN 10 NATURAL GAS 14000 C .300 us 5,500.00
10/30/8 32 CALL JAN 10 NATURAL GAS 14000 C .340 us 8,000.00
54% OPTION MARKET VALUE .025 13,500.00%
EXPIRE 12/28/09
AVERAGE SHORT: .323
LAST TRADE DATE: 12/28/09
10/30/8 26 CALL FEB 10 NATURAL GAS 14000 cC .340 us 9,620.00
26* OPTION MARKET VALUE .037 9,620.00%*
EXPIRE 1/26/10
AVERAGE SHORT: .340
LAST TRADE DATE: 1/26/10
10/14/8 13 CALL MAR 10 NATURAL GAS 14000 C .280 us 7,150.00
10/21/8 20 CALL MAR 10 NATURAL GAS 14000 C .300 Us 11,000.00
33% OPTION MARKET VALUE .055 18,150.00*
EXPIRE 2/23/10
AVERAGE SHORT: .292
LAST TRADE DATE: 2/23/10
9/05/8 12 CALL APR 10 NATURAL GAS 14000 C .100 us 4,920.00
12+ OPTION MARKET VALUE .041 4,920.00*
EXPIRE 3/26/10
AVERAGE SHORT: .100
LAST TRADE DATE: 3/26/10
10/22/8 17 CALL AUG 10 NATURAL GAS 14000 C .170 Us 10,030.00
17* OPTION MARKET VALUE .059 10,030.00*
EXPIRE 7/27/10
AVERAGE SHORT: .170
LAST TRADE DATE: 7/27/10
9/04/8 15 CALL NOV 09 NATURAL GAS. 14500 C .200 us 1,350.00
. 15* OPTION MARKET VALUE .009 1,350.00*
EXPIRE 10/27/09
AVERAGE SHORT: .200
LAST TRADE DATE: 10/27/09
8/20/8 5 CALL AUG 10 NATURAL GAS 14800 cC .200 us 2,300.00
5* OPTION MARKET VALUE .046 2,300.00*
EXPIRE 7/27/10
AVERAGE SHORT: .200
ol G LAST TRADE DATE: 7/27/10 =y PR
o 8720/8: e 31 CALL. AUG .09, NATURAL GAS.. 15000, C - +160 USiscisis 110.00. o i pvmra s "
S ' ’ 11+ OPTION MARKET VALUE 001 110.00*
EXPIRR 7/28/09
AVERAGE SHORT: .160

ST TRADE DATRE: 7/28/

09
ey i

R

AR e

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Daniels Midland Company.

PLEASE REPORT ANY DIFFERENCES OR OBJECTIONS IMMEDIATELY. YOUR FAILURE TO IMMEDIATELY EXERCISE YOUR RIGHT TO HAVE DIFFERENCES OR OBJECTIONS
CORRECTED WILL BE DEEMED YOUR AGREEMENT THAT THIS STATEMENT IS CORRECT AND RATIFIED.

BETAIN FIUR TAX PELCORDY SUBIECT 1O TERIS AND COTBITIONS ON HEVERSE 8]0 (&

S sYHIEU: § ARE EYRFLAINED N BE




ADM INVESTOR SERVICES, INC.

C;;) : Chicago Board of frade Building

T W Jacksoen Blvd e Suate Jo00A

/9\[:)Py4 Chicage, Hhineis nthedd-3190

PAGE 19

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN ROB THORNTON
PO BOX 33068

CHARLOTTE NC 28233-3060

MONTHLY COMMODITY STATEMENT

STATEMENT DATE:

ACCOUNT NUMBER:

SALESMAN NUMBER:

INTRODUCED BY:

IF YOU HAVE ANY QUESTIONS OR ISSUES
REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,
PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

MAY 29, 2008
121 X2068

121 X121

RBC-WEALTH MANAGEMENT

(704)264-2767

1/800/654-0461 or 312/242-7200.

9/11/8

9/18/8
10/08/8

10/08/8
10/30/8
‘§/01/8

8/01/8

xl-8/01/8

s KB e

DATE LONG/BUY SHRT/SELL DESCRIPTION
10/08/8 23 CALL NOV 0% NATURAL GAS 15000
23%* OPTION MARKET VALUE
EXPIRE 10/27/09
AVERAGE SHORT: .200

LAST TRADE DATE: 10/27/09
10 CALL DEC 09 NATURAL GAS 15000

10~ OPTION MARKET VALUE
EXPIRE 11/23/09
AVERAGE SHORT: .260

LAST TRADE DATE: 11/23/09
11 CALL JAN 10 NATURAL GAS 15000
11 CALL JAN 10 NATURAL GAS 15000

22* OPTION MARKET VALUE
EXPIRE 12/28/09

AVERAGE SHORT: .320

LAST TRADE DATE: 12/28/09
8 CALL FEB 10 NATURAL GAS 15000

8* OPTION MARKET VALUE
EXPIRE 1/26/10

AVERAGE SHORT: .260

LAST TRADE DATE: 1/26/10
20 CALL MAR 10 NATURAL GAS 15000

20%* OPTION MARKET VALUE
EXPIRE 2/23/10
AVERAGE SHORT: .280

LAST TRADE DATE: 2/23/10
6 CALL APR 10 NATURAL GAS 15000
6% OPTION MARKET VALUE
EXPIRE 3/26/10
AVERAGR SHORT: .210
LAST TRADE DATE: 3/26/10
5 CALL JUL 10 NATURAL GAS 15000
5* OPTION MARKET VALUE
EXPIRE 6/25/10
AVERAGE SHORT: .200
LAST TRADE DATE: 6/25/10
6 - CALL:AUG 10: NATURAL. GAS.- 15000
6% . . . OPTION MARKET VALUE. ..
EXPIRE 7/27/10
AVERAGE SHORT: .250
LAST TRADE DATE: 7/27/10

EX

Qan

PRICE/LEGND CC

.200 us
.008

.260 Us
.005

.380 us
.260 us
.019

.260 us
.028

.280 Us
.045

.210 us
.032

.200 Us
.035

.250 - U8
.043. .

DEBIT
1,840.00
1,840.00*

500.00
500.00*

2,090.00
2,090.00
4,180.00*

2,240.00
2,240.00*

9,000.00
9,000.00*

1,920.00
1,820.00~*

1,750.00
1,750.00*

- 2,580.00

2,580.00*

CREDIT

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Daniels Midland Company.

PLEASE REPORT ANY DIFFERENCES OR OBJECTIONS IMMEDIATELY. YOUR FAILURE TO IMMEDIATELY EXERCISE YOUR RIGHT TO HAVE DIFFERENCES OR OBJECTIONS

CORRECTED WILL BE DEEMED YOUR AGREEMENT THAT THIS STATEMENT IS CORRECT AND RATIFIED.
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ADM INVESTOR SERVICES, INC.

ﬂ Chicago Board of Trade Building MONTHLY COMMODITY STATEMENT
. : -l Suie 16007
T W fackson Blvd. ¢ Sunte 1600A STATEMENT DATE: MAY 29, 2009
ADM Chicago, Hiinois sia(4-3100
ACCOUNT NUMBER: 121 X2068
PAGE 20 SALESMAN NUMBER: 121 X121
INTRODUCED BY: RBC - WEALTH - MANAGEMENT
(704)264-2767
PIEDMONT NATURAL GAS €O IF YOU HAVE ANY QUESTIONS OR ISSUES
SOUTH CAROLINA ACCOUNT . REGARDING YOUR STATEMENT THAT YOU
ATTN ROB THORNTON ARE UNABLE TO RESOLVE WITH YOUR BROKER,
PO BOX 33068 PLEASE CONTACT ADMIS CUSTOMER SERVICE AT
CHARLOTTE NC 28233-3060 1/800/654-0461 or 312/242-7200.
DATE LONG/BUY SHRT/SELL DESCRIPTION EX PRICE/LEGND CC DEBIT CREDIT
9/29/8 17 CALL OCT 10 NATURAL GAS 15000 C .230 Us 17,340.00
10/20/8 26 CALL OCT 10 NATURAL GAS 15000 C .200 us 26,520.00
43 OPTION MARKET VALUE .102 43,860.00%
EXPIRE 9/27/10
AVERAGE SHORT: .211
LAST TRADE DATE: $/27/10
10/20/8 17 CALL FEB 10 NATURAL GAS 15200 C .300 Us 4,590.00
17+ OPTION MARKET VALUE .027 4,590.00*
EXPIRE 1/26/10
AVERAGE SHORT: .300
LAST TRADE DATE:  1/26/10
9/18/8 9 CALL PEB 10 NATURAL GAS 15500 C .380 Us 2,250.00
9% OPTION MARKET VALUE .025 2,250.00*
EXPIRE 1/26/10 :
AVERAGE SHORT: .380
LAST TRADE DATE: 1/26/10
9/05/8 7 CALL MAR 10 NATURAL GAS 15500 C .310 Us 2,800.00
9/18/8 6 CALL MAR 10 NATURAL GAS 15500 C .400 Us 2,400.00
13% OPTION MARKET VALUE .040 5,200.00%
EXPIRE 2/23/10
AVERAGE SHORT: .351
LAST TRADE DATE:  2/23/10
7/28/8 6 CALL MAY 10 NATURAL GAS 16000 C .140 Us 900.00
6% OPTION MARKET VALUE .015 900.00%*
EXPIRE 4/27/10
AVERAGE SHORT: .140
LAST TRADE DATE:  4/27/10
7/28/8 7 CALL JUN 10 NATURAL GAS 16000 C .140 us 1,890.00
: 7* OPTION MARKET VALUE .027 1,890.00%
EXPIRE 5/25/10
AVERAGE SHORT: .140
LAST TRADE DATE: 5/25/10
8/29/8 12 CALL SEP 10 NATURAL GAS 16000 C .200 Us 5,400.00
12% OPTION MARKET VALUE .045 5,400.00*
EXPIRE 8/26/10
AVERAGE SHORT: .200
T LAST TRADE-DATE: -8/26/10 . , i PR
.11/.03/8- . 30 CALL.NOV.:10,NATURAL.GAS. 16000 .C .170 US..oo . 25,800.00 . .. s srmrsios
30* OPTION MARKET VALUE .086 25,800.00*
EXPIRE 10/26/10
AVERAGR SHORT: .170
LAST TRADE DATE: 10/26/10
- fo: 3 - ALy

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Daniels Midland Company.

PLEASE REFPORT ANY DIFFERENCES OR OBJECTIONS IMMEDIATELY. YOUR FAILURE TO IMMEDIATELY EXERCISE YOUR RIGHT TO HAVE DIFFERENCES OR OBJECTIONS
CORRECTED WILL BE DEEMED YOUR AGREEMENT THAT THIS STATEMENT IS CORRECT AND RATIFIED.
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ADM INVESTOR SERVICES, INC.

Chicago Board of Trade Building

MONTHLY COMMODITY STATEMENT

FEEW Jackson Blvd, e Suite 1h00A STATEMENT DATE: MAY 25, 2009
Chicago, Hineis 006043150
ACCOUNT NUMBER: 121 X2068
PAGE 21 SALESMAN NUMBER: 121 X121
INTRODUCED BY: RBC-WEALTH - MANAGEMENT
(704)264-2767
PIEDMONT NATURAL GAS CO IF YOU HAVE ANY QUESTIONS OR ISSUES
SOUTH CAROLINA ACCOUNT REGARDING YOUR STATEMENT THAT YOU
ATTN ROB THORNTON ARE UNABLE TO RESOLVE WITH YOUR BROKER,
PO BOX 33068 PLEASE CONTACT ADMIS CUSTOMER SERVICE AT
CHARLOTTE NC 28233-3060 1/800/654-0461 or 312/242-7200.
DATE LONG/BUY SHRT/SELL DESCRIPTION EX  PRICE/LEGND CC DEBIT CREDIT
8/29/8 17 CALL SEP 09 NATURAL GAS 17000 C .150 us 170.00
17* OPTION MARKET VALUE .001 170.00%
EXPIRE 8/26/09
AVERAGE SHORT: .150
LAST TRADE DATE: 8/26/09
8/29/8 8 CALL OCT 09 NATURAL GAS 17000 C .250 us 80.00
8* OPTION MARKET VALUR .001 80.00*
EXPIRE 9/25/09
AVERAGE SHORT: .250
LAST TRADE DATE: 9/25/09
LA 2] SEG USD ik
1. BEGINNING ACCT BALANCE 13,410,016.00
2. P&L AND CASH ACTIVITY 4,398,797.00-
3. ENDING ACCT BALANCE 9,011,219.00
4. NET FUTURES. P&l 1,565,973.00-
8. OPTIONS MARKET VALUE 7,651,870.00-
9. ACCT VALUE AT MARKET 1,359,349.00
11. CONVERTED ACCT VALUE US 1,359,349.00

*** CURRENT MONTH #**«*

*** YEAR-TO-DATE *=*x*

FUTURES P&L
OPTION PREMIUM

us - 1,565,973.00-

.00

e

5,755,397.50-
108,239.00-

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Daniels Midland Company.

PLEASE REPORT ANY DIFFERENCES OR OBJECTIONS IMMEDIATELY, YOUR FAILURE TO

IMMEDIATELY EXERCISE YOUR RIGHT TO HAVE DIFFERENCES OR OBJECTIONS

CORRECTED WILL BE DEEMED YOUR AGREEMENT THAT THIS STATEMENT IS CORRECT AND RATIFIED.
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SC Hedging Pian

SC Hedging Position Report

Report Date: 5/29/2009 As of: 5/29/2009
Eriyreavia Strike
Last Day Settle Purchase ICeiling  Price/Ti Cum- uiative Max #
Month # Contracts P} Tool Price Price {GDI) Decile {Floor me % Coverage Coverage Trade Date Contracts
May-09 12 NYMEX Bought Call at $0.860 70th 9.700 P 20% 8/5/2008 81
May-09 12 NYMEX Sold Put - NYMEX ($0.190) 10th 7.000 P 20% 8/5/2008 61
May-09 -12 NYMEX 3-Way Bought Put (OFFSET) ($0.190} 10th 7.000 P 20% 20% 1/28/2009 61
May-09 12 BP P Soid Put - OTC (3$0.185) 10th 7.000 P 20% 1/26/2009 61
May-09 12 NYMEX Sold Call at (30.120) 100th 15.000 P 20% 8/5/2008 61
May-09 12 NYMEX Bought Call at $0.759 60th 9.400 P 20% 8/11/2008 61
May-09 12 NYMEX Collar Sold Put - NYMEX {$0.230) 10th 7.000 P 20% 40% 8/11/2008 81
May-09 -12 NYMEX Bought Put (OFFSET) ($0.230) 10th 7.000 P 20% 1/26/2009 81
May-09 12 BP P Sold Put - OTC ($0.205) 10th 7.000 P 20% 1/26/2009 61
May-09 13 NYMEX Bought Call at $0.670 30th 8.450 P 20% 9/4/2008 61
May-09 13 NYMEX Collar Sold Put - NYMEX ($0.160) 10th 6.500 P 20% 60% 9/4/2008 61
May-09 -13 NYMEX Bought Put (OFFSET) {$0.160) 10th 6.500 P 20% 1/26/2009 61
May-09 13 BP P Soid Put - OTC {$0.135) 10th 6.500 P 20% 1/26/2009 61
May-09 12 NYMEX Bought Call at $0.855 40th 8.550 P 20% 9/18/2008 61
May-09 12 NYMEX Sold Put - NYMEX ($0.430) 10th 7.000 P 20% 9/18/2008 61
May-09 -12 NYMEX 3-Way Bought Put (OFFSET) ($0.430) 10th 7.000 P 20% 80% 1/26/2009 61
May-098 12 BP P Sold Put - OTC ($0.405) 10th 7.000 P 20% 1/26/2009 61
May-09 12 NYMEX Sold Call at ($0.120} 100th 13.000 P 20% 9/18/2008 61
May-09 12 NYMEX Bought Call at $0.405 40th 8.800 P 20% 100% 10/14/2008 81
Jun-09 13 NYMEX Bought Call at $0.795 70th 9.550 P 20% 8/11/2008 66
Jun-09 13 NYMEX Collar Sold Put at {30.250) 10th 7.000 P 20% 20% 8/11/2008 66
FUTURES 13 NYMEX FUTURES 3.539 5/26/2009
Jun-09 13 NYMEX Bought Call at $0.820 60th 9.300 P 20% 8/20/2008 66
Jun-09 13 NYMEX Collar Sold Put at ($0.300) 10th 7.000 P 20% 40% 8/20/2008 66
FUTURES 13 NYMEX FUTURES 3538 5/26/2009
Jun-09 14 NYMEX Bought Call at $0.500 70th 10.000 P 20% 9/3/2008 66
Jun-09 14 NYMEX Collar Sold Put at ($0.170) 10th 6.000 P 20% 60% 9/3/2008 86
FUTURES 14 NYMEX FUTURES 3.538 5/26/2009
Jun-09 13 NYMEX Bought Call at $0.730 30th 7.900 P 20% 10/8/2008 88
Jun-09 13 NYMEX Collar Sold Put at ($0.300) 10th 6.000 P 20% 80% 10/8/2008 88
FUTURES 13 NYMEX FUTURES 3.539 5/26/2009
Jun-09 13 NYMEX Call Spread Bought Call at $0.530 40th 8650 P 20% 100% 10/14/2008 66
Jun-09 13 NYMEX Sold Call at {$0.100) 90th 12.000 P 20% 10/14/2008 86
SC Hedging Plan
Position Report
5/29/2009
Open Positions
e Strike
Contract Counterpa [, Day Sattle Purchase ICeliing  Price/TI Cum-ulative Max #
Month Volume ty P) Tool Price Price (GDI) Deciie [Fioor me % Coverage Coverage Trade Date Contracts
Jul-08 11 NYMEX Bought Call at $0.815 $3.835 70th 9.750 P 20% 8/11/2008 54
Jul-09 11 NYMEX Collar Sold Put - NYMEX ($0.270) $3.835 10th 7.000 P 20% 20% 8/11/2008 54
Jul-09 -1 NYMEX Bought Put (OFFSET) ($0.270) $3.835 10th 7.000 P 20% 1/26/2009 54
Jul-09 1 BP P Soid Put - OTC (80.245)  $3.835 10th 7.000 P 20% 1/26/2009 54
Ju-09 11 NYMEX Bought Call at $1.000 $3.835 50th 8.100 P 20% 8/20/2008 54
Jui-08 11 NYMEX Sold Put - NYMEX ($0.330) $3.835 10th 7.000 P 20% 8/20/2008 54
Jul-09 -11 NYMEX 3-Way  Bought Put (OFFSET) ($0.330)  $3.835 10th 7.000 P 20% 40% 1/26/2009 54
Jul-09 11 BP P Sold Put - OTC ($0.305) $3.835 10th 7.000 P 20% 1/26/2009 54
Jul-09 11 NYMEX Sold Call at ($0.150)  $3.835 100th 14.000 P 20% 8/20/2008 54
Jul-09 10 NYMEX Bought Call at $0.700 $3.835 40th 8.950 P 20% 8/4/2008 54
Jul-09 10 NYMEX Collar Sold Put - NYMEX {$0.200) $3.835 10th 6.500 P 20% 80% 9/4/2008 54
Jul-09 -10 NYMEX Bought Put (OFFSET) ($0.200) $3.835 10th 6.500 P 20% 1/28/2009 54
Juk09 10 BP P Sold Put - OTC ($0.175)  $3.835 10th 6.500 P 1/26/2009 54
Jui-09 11 NYMEX Bought Call at $0.665 $3.835 40th 8.350 P 10/7/2008 54
Jul-09 k3 NYMEX Collar  Sold Put- NYMEX ($0.200) $3.835 10th 6.000 p 10/7/2008 54
Jul-09 -11 NYMEX Bought Put (OFFSET) ($0.200) $3.835 10th 6.000 P 1/268/2009 54
Jul-09 A 8P S ..Sold Put - OTC (30.175)  $3835 10th 8000 P o M2812009 54
Jul-09 1 NYMEX Bought Call at $1.035 $3.835 10th 7.250 P 10/20/2008 54
Jul-09 11 NYMEX Sold Put - NYMEX ($0.300) $3.835 10th 6.000 P 10/20/2008 54
Jul-09 -1 NYMEX 3-Way  Bought Put (OFFSET) ($0.300) $3.835 10th 6.000 P 20% 100% 1/26/2009 54
Juk09 1" B8P P Sold Put - OTC ($0.275) $3.835 10th 8.000 P 20% 1/26/2009 54
Ju-09 11 NYMEX Sold Call at ($0.300) $3.835 S0th 11.050 P 20% 10/20/2008 54
Aug-09 11 NYMEX Colar  BoughtCallat $0.835 $3.958 80th 10.000 P 20% 20% 8/11/2008 55
|Aug-08 1 NYMEX Sold Put at ($0.290) $3,958 10th 7.000 P 20% 8/11/2008 55
Aug-09 11 NYMEX Bought Call at $1.025 $3.958 60th 9.250 [4 20% 8/20/2008 55
Aug-09 11 NYMEX 3-Way  Sold Put at {80.340) $3.958 10th 7.000 P 20% 40% 8/20/2008 55
Aug-09 1 NYMEX ] Sold Call at ($0.180)  $3.958 100th 15.000 P 20% - 8/20/2008 55
Aug-09 11 NYMEX Cotar Bought Call at $0.680 $3.958 50th 9.300 P 20% 80% 9/412008 55
Aug09 91 Nymex U sodPutat (80200)  $3958 10h 6800 P 20% O oM4/2008 55
Aug-09 1 NYMEX Coitlar  BoughtCall at $0.790 $3.958 40th 8.400 P 20% 80% 10/8/2008 55
Aug-09 1 NYMEX Sold Put at (80.330)  $3.958 10th 6.000 P 20% 105812008 55
Aug-09 11 NYMEX Call Spread Bought Call at $0.440 $3.958 80th 10.000 P 20% 100% 10/30/2008 55
Aug-09 11 NYMEX Sold Call at ($0.150) $3.958 100th 13.000 P 20% 10/30/2008 55
Sep-09 [} NYMEX Collar  Bought Callat $0.885 $4.055 80th 10.200 P 10% 10% 8/11/2008 58
Sep-09 .8 NYMEX MU sold Putat . ($0.340)  $4.055 10th 7000 P 10% 8/11/2008 58
Sep-09 17 NYMEX Bought Call at $1.100 $4.055 70th 9.800 P 30% 8/29/2008 58
Sep-08 17 NYMEX 3-Way Sold Put at ($0.425) $4.055 10th 7.000 P 30% 40% 8/29/2008 58
Sep-09 17 NYMEX Sold Call at ($0.150)  $4.085 100th 17.000 P 30% 8/29/2008 58
Sep-09 12 NYMEX Bought Call at $0.970 $4.055 40th 8.750 [ 20% 9/4/2008 58
Sep-09 12 NYMEX 3-Way Sold Put at ($0.290) $4.055 10th 8.500 P 20% 60% 9/4/2008 58
Sep-09 12 NYMEX Sold Call at ($0.170) $4.055 100th 14.000 P 20% 9/4/2008 58
Sep-09 1 NYMEX Coltar Bougnht Call at $0.740 $4.055 50th 8.800 P 20% 80% 10/7/2008 58
Sep-09 1 NYMEX Sold Put at ($0.300)  $4.055 10th 6.000 P 20% 10/7/2008 58
Sep-09 12 NYMEX Call Spread 30ught Call at $0.490 $4.055 80th 10.250 P 20% 100% 10/30/2008 58
Sep-09 12 NYMEX P Sold Call at ($0.200) $4.055 100th 13.000 P 20% 10/30/2008 58
Oct-09 9 NYMEX Colar  BoughtCall at $0.945 $4.214 80th 10.500 P 10% 10% 8/11/2008 87
Oct-09 9 NYMEX Sold Put at {$0.400) $4.214 10th 7.000 P 10% 8/11/2008 a7
Oct-09 8 NYMEX Bought Cail at $1.175 $4.214 70th 9.800 P 10% 8/29/2008 87
Oct-08 8 NYMEX 3-Way  Sold Put at ($0.400) $4.214 10th 7.000 P 10% 20% 8/29/2008 87
Oct-09 8. NYMEX S ..(80.250) $4.214 ..190th 7000 P 10% e e BY2I2008 87
Oct-09 18 NYMEX $0.342 $4.214 100th 13.050 P 20% 40% .. 9/9/2008 87
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SC Hedging Plan
Position Report

5/?9/2009
Open Positions
e Day Serme Strike
Contract  Counterpa | st Day Settie Purchase iCelling  Price/Tl Cum-ulative Max #
Month Volume ty Py Tooi Price Price (GDI) Declie [Floor me % Coverage Coverage Trade Date Contracts
[ [Oct-09 17 NYMEX Bought Cail at $1.010 $4.214 40th 8.750 P 20% 9/29/2008 87
Oct-09 17 NYMEX 3-Way Sold Put at ($0.290) $4.214 10th 6.000 P 20% 60% 9/29/2008 87
Oct-09 17 NYMEX Soid Callat . (80.210) | $4.214 100th 14.000 P 20% .. .. 9292008 87
Oct-09 18 NYMEX Call Spread Bough( Calil'at $0.750 "$4214 60th 9350 P 20% 80% 10/14/2008 87
Oct-08 18 NYMEX P Sold Cail at ($0.290) $4.214 100th 13.000 P 20% 10/14/2008 87
Oct-09 17 NYMEX Call Spread Bought Call at $0.490 $4.214 90th 10.850 P 20% 100% 10/30/2008 87
Oct-09 17 NYMEX Sold Call at ($0.200) $4.214 100th 14.000 P 20% 10/30/2008 87
Nov-09 15 NYMEX Bought Call at $1.080 $4.873 60th 9.250 P 20% 9/4/2008 76
Nov-09 15 NYMEX 3-Way Sold Put at {$0.350) $4.873 o 7.000 P 20% 20% 9/4/2008 76
Nov-08 15 NYMEX Sold Call at ($0.200) $4.873 100th 14.500 P 20% 9/4/2008 76
Nov-09 15 NYMEX Bought Call at $1.085 $4.873 80th 9.400 P 20% 9/17/2008 76
Nov-09 15 NYMEX 3-Way  Sold Put at (30.400) $4.873 o 7.000 P 20% 40% 9/17/2008 76
Nov-09 15 NYMEX Sold Call at (30.360)  $4.873 90th 13.500 P 20% . 9/17/2008 76
Nov-09 23 NYMEX Bought Cail at $1.010 “sa873 40th 8.650 P 30% 10/8/2008 76
Nov-09 23 NYMEX 3-Way Sold Put at ($0.500) $4.873 0 6.850 P 30% 70% 10/8/2008 76
Nov-09 23 NYMEX Sold Call at ($0.200) $4.873 100th 15.000 P 30% 10/8/2008 76
Nov-09 23 NYMEX Call Spread Bought Call at $0.700 $4.873 80th 9.850 P 30% 100% 10/14/2008 76
Nov-09 23 NYMEX Sold Call at {$0.240) $4.873 90th 13.250 P 30% 10/14/2008 76
Dec-09 10 NYMEX Bought Call at $1.015 $5.596 70th 9.800 4 10% 9/11/2008 99
Dec-09 10 NYMEX 3-Way Sold Put at ($0.220) $5.596 0 8.600 P 10% 10% 9/11/2008 99
Dec-09 10 NYMEX Sold Call at {$0.260) $5.596 100th 15.000 P 10% 9/11/2008 99
Dec-09 16 NYMEX Bought Call at $1.145 $5.596 80th 10.100 P 10% 9/18/2008 99
Dec-09 10 NYMEX 3-Way Sold Put at ($0.380) $5.598 0 7.000 P 10% 20% $/18/2008 99
Dec-09 10 NYMEX Sold Call at (80.400)  $5.596 90th 14.000 P 10% ) . 9/18/2008 99
Dec-09 20 NYMEX Call Spread Bought Caii at $0.700 "$6.598 80th 10.350 P 20% 40% '10/14/2008 99
Dec-09 20 NYMEX Sold Calf at ($0.235)  $5.596 90th 13.500 P 20% 10/14/2008 99
29 NYMEX Bought Call at $1.070 $5.596 60th 9.000 P 30% 10/20/2008 99
29 NYMEX 3-Way Sold Put at ($0.300) $5.596 o 6.000 P 30% 70% 10/20/2008 99
29 NYMEX Sold Calt at {$0.300) $5.598 100th 14.000 P 30% 10/20/2008 99
30 NYMEX Call Spread Bought Call at $0.590 $5.596 90th 11.200 P 30% 100% 10/30/2008 99
30 NYMEX Sold Call at ($0.300) $5.598 100th 14.000 P 30% 10/30/2008 99
1 NYMEX Bought Call at $1.220 $5.901 80th 10.000 P 10% 9/18/2008 109
11 NYMEX 3-Way Soid Put at {$0.320) $5.901 [} 7.000 P 10% 10% 9/18/2008 109
1 NYMEX Sold Call at ($0.380) $5.901 100th 15.000 P 10% $/18/2008 109
1" NYMEX Bought Cali at $0.985 $5.901 80th 9.800 P 10% 10/8/2008 108
1 NYMEX 3-Way Sold Put at {$0.200) $5.901 0 6.000 P 10% 20% 10/8/2008 109
M NYMEX . SodCalat . ($0.260)  $5.801  100th 15000 P 10% 10/8/2008 109
22 NYMEX Call Spread Bought Call at $5.901 80th 10.400 P 20% 40% 10/20/2008 109
22 NYMEX Sold Call at $5.901 100th 14.000 P 20% 10/20/2008 109
32 NYMEX Call Spread Bought Cail at '$5.901 90th 11.300 P 30% 70% 10/30/2008 109
32 NYMEX ) Sold Call at _  $5.901 100th 14,000 P 0% 10/30/2008 109
1" NYMEX Bought Cail at " $5.901 50th 7.450 P 10% 1/27/2009 109
1 NYMEX 3-Way Sold Call at {$0.250) $5.901 90th 11.500 P 10% 80% 1/27/2009 109
11 BP L Sold Put at ($0.228) $5.901 [} 4.500 P 10% 1/27/2009 108
9 NYMEX Bought Call at $1.245 $5.943 80th 10.000 P 10% 9/18/2008 85
9 NYMEX 3-Way Sold Put at ($0.350) $5.943 0 P 10% 10% 9/18/2008 85
L9 . NYMEX o SoldCallat __ (80380) $5943 100t P 10% . 9M8;2008 85
8 NYMEX Bought Call at $0.985 $5.943 80th 10% “10/8/2608 85
8 NYMEX 3-Way Sold Put at {$0.200) $5.943 ] 10% 20% 10/8/2008 85
8 NYMEX Sold Call at ($0.260) $5.943 100th 10% . 10/8/2008 85
17 NYMEX Bought Cail at $1.085 $5.943 70th 20% 10/20/2008 85
17 NYMEX 3-Way Soid Put at ($0.300) $5.943 0 20% 40% 10/20/2008 85
17 NYMEX Sold Calt at ($0.300)  $5.943 100th 20% 10/20/2008 85
286 NYMEX Cal Spread Bought Call at $0.830 $5.943 80th 30% 70% 10/30/2008 85
.26 NYMEX SoldCallat . ($0340)  $5043 100th 0% L. 10/30/2008 85
8 NYMEX Bought Cal! at $0.620 $5.943 60th 10% 2/18/2009 85
NYMEX 3-Way Sold Cali at {$0.120) $5.943 90th 10% 80% 2/1812009 85
8 BP L Sold Put at ($0.255) $5.943 10th 10% 2/18/200¢ 85
7 NYMEX Bought Cali at $1.040 $5.896 80th 10% 9/5/2008 86
7 NYMEX 3-Way  Sold Putat ($0.180) $5.896 [} 10% 10% 9/5/2008 66
7 NYMEX . . | SoldCallat . ..{80.310)  §5.896 100th Jo% 9/5/2008 66
8 NYMEX “Bought Cail at $5.896 80th 10% 9/18/2008 66
8 NYMEX 3-Way Sold Put at $5.896 1} 10% 20% 9/18/2008 88
B NYMEX .. SodCalat . ... $5.898 100t 0% ... 81872008 68
13 NYMEX Call Spread Bought Call at $0.755 $5.896 90th 20% 40% 10/14/2008 88
13 NYMEX Sold Call at ) ($0.280)  $5.896 100th 20% 10/14/2008 66
20 NYMEX Bought Call at $1.270 $5.898 30th 30% 10/21/2008 86
20 NYMEX 3-way  Sold Putat {$0.500) $5.896 b} 30% 70% 10/21/2008 66
20 NYMEX Sold Call at ($0.300) $5.898 100th 30% 10/21/2008 86
20 NYMEX Call Spread Bought Call at $0.575 $5.898 90th 30% 100% 10/30/2008 68
20 NYMEX Sold Call at ($0.280) $5.896 100th 30% 10/30/2008 86
[} NYMEX Bought Call at $0.847 $5.766 80th 10% 8/1/2008 61
6 NYMEX 3-Way Sold Put at ($0.270) $5.766 10th 10% 10% 8/1/2008 81
8 NYMEX . _SodCallat (50210) §5786 oot 15000 P 0% ... .. 82008  6f
6 NYMEX Collar Bought Call at $0.845 $6.766 70th 10% 20% "8I1112008 81
8 NYMEX Sold Put at .(s0.320)  $5768 10th 10% . _&112008 61
12 NYMEX Bought Call at $0.900 $5.768 40th 20% 97612008 81
12 NYMEX 3-Way  Sold Putat ($0.300) $5.766 10th 20% 40% 9/5/2008 61
12 NYMEX o Sold Call at ($0.100)  $5768  100th 20% 9/5/2008 81
NYMEX “BoughtCaliat " "$0300 T $5768 S0t 0% 70% 10/14/2008 61
NYMEX Calt Spread PoUgNt Cail at $0.520 $5.7e6 76th 30% 100% 16/30/2008 &1
NYMEX Sold Call at ($0.230) $5.768 90th 30% 10/30/2008 81
NYMEX Bought Cali at $1.009 $5.816 80th 10% 7/28/2008 81
[} NYMEX 3-Way Sold Put at $5.816 10th 10% 10% 71282008 61
May-10 8 . NYMEX .. ...  SodCaat 100th L 10% .. ..7M282008 61
May-10 6 NYMEX : : c'c“ar Bought Cafiat = . &0th 10% 20% 8/1172008 61
May-10 8 NYMEX Sold Put at ($0.300) $5.816 10th 10% 8/11/2008 81
May-10 6 NYMEX Collar Bought Call at $0.660 $5.816 50th 10% 0% 9/4/2008 61
May-10 ] NYMEX Sold Put at ($0.150) $5.816 10th 10% 9/4/2008 81
May-10 6 NYMEX Coliar Bought Call at $0.660 $5.816 50th 10% 40% 9/5/2008 81
May-10 "y NYMEX . . SoidPutat e (30.150)  $5.816 | _ioth 10% 9/5/2008 81
May-10 19 NYMEX Call Spread Bought Call at $0.530 $5.816 80th 30% 70% 10/14/2008 61
May-10 19 NYMEX P Sold Call at ($0.080)  $5.818 100th 30% ) 10/14/2008 61
May-10 18 NYMEX Call Spread Bought Call at $0.410 $5.816 80th 30% 100% 10/30/2008 81
May-10 18 NYMEX Sold Call at ($0.140) $5.816 100th 30% 10/30/2008 61
Jun-10 7 NYMEX Bought Call at $1.009 $5.926 70th 10% 7/28/2008 66
Jun-10 7 NYMEX 3-Way Sold Put at ($0.340) $5.926 10th 10% 10% 7/28/2008 66
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SC Hedging Plan
Position Report

5/29/2008
'
Open Positi
e Doy S Strike
Contract Counterpa Last Day Settle Purchase iCelling  Price/Ti Cum-ulative Max #
Month Volume ty L] Tool Price Price (GDI) Decile Floor me % Coverage Coverage Trade Date Contracts
Jun-10 7 NYMEX Sold Call at (50.140) $5.926 100th 16.000 P 10% 7/28/2008 66
Jun-10 6 NYMEX Collar Bought Call at $0.825 $5.926 60th 9.400 P 10% 20% 8/11/2008 68
Jun-10 .8 NYMEX . Sold Putat_ .. (80.300)  $5.926 o 7.000 P 10% o _.8nv008 68
Jun-10 7 NYMEX Collar Bought Call at $0.660 $5.926 60th 9.500 P 10% 30% 9/4/2008 68
Jun-10 7 NYMEX Sold Put at ($0.150) $5.926 10th 6.500 P 10% 9/4/2008 66
Jun-10 6 NYMEX Coliar Bought Call at $0.660 $5.926 60th 9.400 P 10% 40% 9/5/2008 66
Jun-10 6 NYMEX Sold Put at ($0.150) $5.926 10th 6.500 P 10% 9/5/2008 66
Jun-10 20 NYMEX Call Spread Bought Calt at $0.530 $5.926 &0th 9.350 P 30% 70% 10/14/2008 68
Jun-10 20 NYMEX Sold Call at ($0.080) $5.926 100th 13.000 P 30% 10/14/2008 66
Jun-10 20 NYMEX Call Spread Bought Call at $0.470 $5.926 80th 10.000 P 30% 100% 10/30/2008 66
Jun-10 20 NYMEX Sold Call at ($0.180) $5.926 100th 13.000 P 30% 10/30/2008 86
Jul-10 5 NYMEX Bought Call at $0.990 $6.049 70th 9.800 P 10% 8/1/2008 54
Jul-10 5 NYMEX 3-Way Soid Put at ($0.270) $6.049 10th 7.000 P 10% 10% 8/1/2008 54
Jul-10 5 NYMEX Sold Call at (50.200)  $6.049 100th 15.000 P 10% - 8/1/2008 54
Jul-10 6 NYMEX Collar Bought Call at $0.855 $6.049 70th 9.650 P 10% 20% 8/11/2008 54
Jul-10 6 NYMEX Sold Put at ($0.330) $6.049 10th 7.000 P 10% 8/11/2008 54
Jul-10 5 NYMEX Collar Bought Call at $0.660 $6.049 80th 9.500 P 10% 30% 9/4/2008 54
Jul-10 5 NYMEX Sold Put at ($0.150) $6.049 10th 6.500 P 10% 9/4/2008 54
Jul-10 6 NYMEX Collar Bought Call at $0.655 $6.049 60th 9.500 P 10% 40% 9/5/2008 54
Juk-10 6 NYMEX SoidPutat (80.150)  $6.049 10th 6.500 P 10% ) _9/5/2008 54
Juk-10 16 NYMEX call éprea " “Bought Call at $0.565 $6.049 60th 9.400 P 30% 70% 10/14/2008 54
Juk10 16 NYMEX Sold Cail at ($0.100) $6.049 100th 13.000 P 30% 10/14/2008 54
Aug-10 6 NYMEX Bought Call at $1.081 $6.141 70th 9.900 P 10% 8/1/2008 55
Aug-10 6 NYMEX 3-Way  Sold Putat ($0.280) $6.141 10th 7.000 P 10% 10% 8/1/2008 55
Aug-10 NYMEX ... SodCallat | (so250) | seaar . tooh 15000 B % .o 8472008 85
Aug-10 NYMEX Bought Call at $1.070 $6.141 50th 9.100 P 10% 8/20/2008 55
Aug-10 NYMEX 3-Way Soid Put at {$0.350) $6.141 10th 7.000 P 10% 20% 8/20/2008 55
Aug-10 NYMEX Sold Call at ($0.200) $6.141 100th 14.800 P 10% 8/20/2008 55
Aug-10 NYMEX Collar Bought Call at $0.660 $6.141 70th 10.000 P 10% 30% 55
Aug-10 NYMEX " Sodputat 80.150) 4 10t 6500 P 0% e 55
Aug-10 NYMEX Collar Bought Call at $0.650 3 70th 9.950 P 10% 40% 55
Aug-10 NYMEX Sold Put at ($0.150) $6.141 10th 6.500 P 10% } 55
Aug-10 NYMEX Bought Call at $0.770 $6.141 50th 8.900 P 30% 55
Aug-10 NYMEX 3-Way Sold Put at {$0.300) $6.141 10th 6.000 P 30% 70% 55
Aug-10 NYMEX Sold Call at ($0.170) $6.141 100th 14.000 P 30%. 55
Sep-10 NYMEX Bought Call at $1.115 $6.191 80th 9.300 P 20% 58
Sep-10 NYMEX 3-Way Sold Put at {$0.400) $6.191 10th 7.000 P 20% 20% 58
Sep-10 NYMEX SoldCallat .50.200)  $6.191 100th 16.000 p 20% .. B/9/008 S8
Sep-10 NYMEX Bought Calt at $0.340 100 12.800 [ 20% ____ 40%
Sep-10 NYMEX Bought Call at $0.965 . 40th 8.500 P 30% 58
Sep-10 NYMEX 3-Way  Sold Putat ($0.300) $6.191 10th 5.600 P 30% 70% 58
Sep-10 NYMEX Soid Call at ($0.200) $6.191 100th 13.950 P 30% 58
Oct-10 NYMEX Bought Call at $1.040 $6.286 40th 9.000 P 20% 9/29/2008 87
Oct-10 NYMEX 3-Way Sold Put at ($0.300) $6.286 10th 6.500 P 20% 20% 9/29/2008 87
Oct-10 NYMEX Sold Call at {$0.230) $6.286 100th 15.000 P 20% 9/29/2008 87
Oct-10 NYMEX Collar Bought Cali at $0.700 $6.286 80th 10.000 P 20% 40% 10/7/2008 87
Oct-10 NYMEX . SoldPutat . (80.200)  $6.266 o 6000 P 20% . - 10/7/2008 87 ...
Oct-10 NYMEX Call Spread Bought Call at $0.510 $6.286 90th 11.500 P 30% 70% 10/20/2008 87
Oct-10 NYMEX Sold Call at ($0.200) $6.286 100th 15.000 P 30% 10/20/2008 87
Nov-10 NYMEX Ca Spread Bought Call at $0.480 $6.631 90th 12,250 P 40% 40% 11/3/2008 76
Nov-10 NYMEX Sold Cail at ($0.170) $6.631 100th 16.000 P 40% 11/3/2008 78

G:\GasAccounﬁng\GASACC\DEFERRED—Carolinas\Zooe\Monthly Hedging Acct Reports-

Filed-SC\Hedging Position and Mark-to-Market as of May 28, 2009



mark-to-market Report
SC Hedging Plan

Report Date: 5/28/2009
Closed Positions - 1st Review Period $949,450 $2,424,270 $1,474,820
Closed Positions - 2nd Review Period $1,065,640 $400,810 ($664,830})
Closed Positions - 3rd Review Period $851,680 $795,290 ($56,390})
Closegd Positions - 4th Review Period $2,463,690 $4,925,500 $2,461,810
Closed Positions - 5th Review Period $3,369,220 ($1,385,730) (54,754,950}
Closed Positions - 6th Review Period $2,971,850 $1,159,981 ($1,811,869)
Closed Positions - 7th Review Period $3,382,600 ($6,147,835) ($9.530,435)
SC Hedging Plan
Ciosed Positions - Elghth Review Period
MMBtus Trade Trade
Original Trade Purchased Per  Strike/Fixed Purchase Original Purchase Expiration Explration Net Value Reallzed
Perfod Tool Counterparty Date Month Price Price Cost/Proceeds Date Price Realized Vaiue Gain or (Loss)
May-09 Call NYMEX 8/5/2008 120,000 9.700 0.8600 $103,200 4/28/2009 $0 ($103,200}
May-09 Put NYMEX 8/5/2008 120,000 7.000 (0.1900) ($22,800) 4/28/2009 $0 $22,800
May-09 Put - Offset NYMEX 1/26/2009 -120,000 7.000 (0.1900) $22,800 4/28/2009 $0 ($22,800)
May-09 Put - OTC BP 1/26/2009 120,000 7.000 (0.1650) ($19,800) 42812009 $3.253 ($449,640) ($429,840)
May-09 Cali (Sold) NYMEX 8/5/2008 120,000 15.000 (0.1200) ($14,400) 412812009 $0 $14,400
May-09 Call NYMEX 8/11/2008 120,000 9.400 0.7590 $91,080 4/28/2009 $0 ($91,080)
May-09 Put NYMEX 8/11/2008 120,000 7.000 (0.2300) ($27,600) 4/28/2009 $0 $27,600
May-09 Put - Offset NYMEX 112612009 -120,000 7.000 (0.2300) $27,600 4/28/2009 $0 ($27,600)
May-09 Put- OTC BP 1/26/2009 120,000 7.000 (0.2050) ($24,600}) 4/28/2009 $3.253 ($449,640) ($425,040)
May-09 Calt NYMEX 9/4/2008 130,000 8.450 0.6700 $87,100 4/28/2009 $0 ($87,100)
May-09 Put NYMEX 9/4/2008 130,000 6.500 (0.1600) ($20,800) 4/28/2009 $0 $20,800
May-09 Put - Offset NYMEX 112612009 -130,000 6.500 (0.1600) $20,800 44282009 $0 ($20,800)
May-09 Put - OTC BP 1/26/2009 130,000 6.500 {0.1350) ($17.550) 4/28/2009 $3.253 ($422,110) ($404,560)
May-09 Call NYMEX 9/18/2008 120,000 8.550 0.8550 $102,600 4/28/2008 $0 ($102,600)
May-09 Put NYMEX 9/18/2008 120,000 7.000 (0.4300) ($51,600) 4/28/2009 $0 $51,600
May-09 Put - Offset NYMEX 112612009 -120,000 7.000 (0.4300) $51,600 4/28/2009 $0 ($51,600)
May-09 Put-OTC BP 1/26/2009 120,000 7.000 (0.4050) ($48,600) 4/28/2009 $3.253 ($449,640) ($401,040)
May-09 Call (Sold) NYMEX 9/18/2008 120,000 13.000 {0.1200) ($14,400) 472812009 $0 $14,400
May-09 Call NYMEX 10/14/2008 120,000 8.800 0.4050 $48,600 4/28/2009 $0 ($48,600)
Jun-08 Call NYMEX 8/11/2008 130,000 9.550 0.7950 $103,350 512712009 $0 ($103,350)
Jun-09 Put - Assigned NYMEX 8/11/2008 130,000 7.000 (0.2500) {$32,500) 51262009 $0.000 $0 $32,500
Jun-09 FUTURES NYMEX 5/26/2009 130,000 3.539 5/26/2009 $0.000 ($449,930) ($448,830)
Jun-09 Call NYMEX 8/20/2008 130,000 9.300 0.8200 $106,600 512712009 $0 ($106,600)
Jun-09 Put - Assigned NYMEX 8/20/2008 130,000 7.000 (0.3000) ($39,000) 5126/2009 $0.000 $0 $39,000
Jun-09 FUTURES NYMEX 512612009 130,000 3.539 5/26/2009 $0.000 ($449,930) ($449,930)
Jun-08 Call NYMEX 9/3/2008 140,000 10.000 0.5000 $70,000 512712009 $0 ($70,000)
Jun-09 Put - Assigned NYMEX 9/3/2008 140,000 6.000 (0.1700) ($23,800) 572612009 $0.000 $0 $23,800
Jun-09 FUTURES NYMEX 5/26/2009 140,000 3.539 5/26/2009 $0.000 ($344,540) ($344,540)
Jun-08 Call NYMEX 10/8/2008 130,000 7.900 0.7300 $94,900 512712009 $0 ($94,900)
Jun-09 Put - Assigned NYMEX 10/8/2008 130,000 6.000 {0.3000) ($39,000) 5/26/2009 $0.000 $0 $39,000
Jun-09 FUTURES NYMEX 512612009 130,000 3.539 5/26/2008 $0.000 ($319,830) ($319,930)
Jun-09 Call NYMEX 10/14/2008 130,000 8650 0.5300 $68,800 512712009 $0 ($68,900)
Jun-09 Cali (Sold) NYMEX 10/14/2008 130,000 12.000 (0.1000) ($13,000) 5/27/2009 $0 $13,000
SUMMARY: 3,190,000 $589,680 ($3335360) |  ($3,925,040)
* Undertying Price of Ex d Call Option
{SUMMARY OF CLOSED POSITIONS: $15,643,810 -$1,163,074 ($16,808,884) |
SC HEDGING PLAN
MARK TO MARKET
05/29/09
Open Positions - South Carolina
NYMEX Net Value
Original MMBtus Strike/ Original Put/Option/OTC Current (Original Cost
Trade Purchased Fixed Purch P Market Market vs, Current
Period Tool Counterparty Date Per Month Price Price Cost/P d! Price Value Market Value)
Jui-09 Call NYMEX 8/11/2008 110,000 9.750 0.8150 $89,650 $0.001 $110 ($89,540)
Jul-09 Put NYMEX 8/11/2008 110,000 7.000 (0.2700) ($29,700) $0.000 $0 $29,700
Jul-09 Put - Offset NYMEX 1/26/2009 -110,000 7.000 (0.2700) $29,700 $0.000 $0 ($29,700)
Jul-09 Put-OTC BP 1/26/2009 110,000 7.000 (0.2450) ($26,950) -$3.1648 {$348,108) ($321,156)
Jul-09 Call NYMEX 8/20/2008 110,000 9.100 1.0000 $110,000 $0.001 $110 ($109,890)
Jul-09 Put NYMEX 8/20/2008 110,000 7.000 {0.3300) ($36,300) $0.000 $0 $36,300
Jul-08 Put - Offset NYMEX 112612009 -110,000 7.000 (0.3300) $36,300 $0.000 $0 ($36,300)
Jul-09 Put-OTC BP 112612009 110,000 7.000 (0.3050) ($33,550) -$3.18468 ($348,106) ($314,558)
Jul-09 Call (Soid) NYMEX 8/20/2008 110,000 14.000 (0.1500) ($16,500) -$0.001 ($110) $16,390
Jul09 Call NYMEX 9/4/2008 100,000 8.950 0.7000 $70,000 $0.001 $100 ($69,800)
Jul-09 Put NYMEX 9/4/2008 100,000 6.500 (0.2000) ($20,000) $0.000 $0 $20,000
Jul-09 Put - Offset NYMEX 1/26/2009 -100,000 6.500 {0.2000) $20,000 $0.000 $0 ($20,000)
Jul-09 Put-OTC BP 1/26/2009 100,000 6.500 (0.1750) ($17,500) -$2.6854 ($266,540) ($249,040)
Jul-09 Call NYMEX 10/7/2008 110,000 8.350 0.6650 $73,150 $0.001 $110 ($73,040)
Jui-09 Put NYMEX 10/7/2008 110,000 6.000 (0.2000) ($22,000) $0.000 $0 $22,000
Jul-09 Put - Offset NYMEX 1/26/2009 -110,000 6.000 (0.2000) $22,000 $0.000 $0 ($22,000)
Jul-09 Put-OTC BP 12612009 110,000 6.000 (0.1750) ($19,250) -$2.1678 ($238,436) ($219,186)
Jul-09 Cali NYMEX 10/20/2008 110,000 7.250 1.0350 $113,850 $0.001 $110 ($113,740)
Jui-08 Put NYMEX 10/20/2008 110,000 6.000 (0.3000) ($33,000) $0.000 $0 $33,000
Jul-09 Put - Offset NYMEX 112612009 -110,000 6.000 (0.3000) $33,000 $0.000 $0 ($33,000)
Jul-09 Put-OTC 31 1/26/2009 110,000 6.000 {0.2750) ($30,250) -$2.1676 ($238,436) ($208,186)
Jul-09 Calt (Soid) NYMEX 10/20/2008 110,000 11.050 (0.3000) ($33,000) -$0.001 ($110) $32,890
Aug-09 Call NYMEX 8/11/2008 110,000 10.000 0.8350 $91,850 $0.001 $110 ($91,740)
Aug-09 Put NYMEX 8/11/2008 110,000 7.000 (0.2900) ($31,900) -$3.054 ($335,940) ($304,040)
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MARK TO MARKET
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05/29/09
N Open Positions - South Carolina
NYMEX Net Value
Original MMBtus Strike/ Original Put/Option/OTC Current (Original Cost
Trade Purchased Fixed Purchase Purchase Market Market vs. Current
Perlod Tool Counterparty Date Per Month Price Price Cost/Proceeds Price Value Market Value)
Aug-09 Cal NYMEX 8/20/2008 110,000 9.250 1.0250 $112,750 $0.002 $220 ($112,530)
Aug-08 Put NYMEX 8/20/2008 110,000 7.000 (0.3400) {$37,400) -$3.054 ($335,940) ($298,540)
Aug-09 Call (Soid) NYMEX 8/20/2008 110,000 15.000 (0.1600) ($17,600) -$0.001 (3110) $17,490
Aug-09 Cail NYMEX 9/4/2008 110,000 9.300 0.6800 $74,800 $0.002 $220 ($74,580)
Aug-09 Put NYMEX 9/412008 110,000 6.500 (0.2000) ($22,000) -$2.564 ($282,040) {$260,040)
Aug-09 Call NYMEX 10/8/2008 110,000 8.400 0.7900 $86,900 $0.003 $330 ($86,570}
Aug-09 Put NYMEX 10/8/2008 110,000 6.000 (0.3300) {$36,300) -$2.083 {$229,130} ($192,830)
Aug-09 Call NYMEX 10/30/2008 110,000 10.000 0.4400 $48,400 $0.001 $110 ($48,290)
Aug-09 Call (Sold) NYMEX 10/30/2008 110,000 13.000 (0.1500) ($16,500) -$0.001 {$110) $16,390
Sep-09 Call NYMEX 8/11/2008 60,000 10.200 0.8850 $53,100 $0.006 $360 ($52,740)
Sep-09 Put NYMEX 8/11/2008 60,000 7.000 (0.3400) ($20,400) -$2.993 ($179,580) ($159,180)
Sep-09 Calt NYMEX 8/29/2008 170,000 9.800 1.1000 $187,000 $0.008 $1,360 {$185,640)
Sep-09 Put NYMEX 8/29/2008 170,000 7.000 (0.4250) ($72,250) -$2.993 ($508,810) ($436,560)
Sep-09 Call {Sold) NYMEX 8/29/2008 170,000 17.000 (0.1500) ($25,500) -$0.001 {$170} $25,330
Sep-09 Call NYMEX 9/412008 120,000 8.750 0.9700 $116,400 $0.015 $1,800 ($114,600)
Sep-09 Put NYMEX 9/4/2008 120,000 6.500 (0.2900) ($34,800) -$2.618 ($302,160) ($267,360)
Sep-09 Call {Sold) NYMEX 9/4/2008 120,000 14.000 (0.1700) ($20,400) -$0.001 {$120) $20,280
-

Sep-09 Call NYMEX 10/7/2008 110,000 8.900 0.7400 $81,400 $0.014 $1,540 {$79,860)
Sep-09 Put NYMEX 101712008 110,000 6.000 {0.3000} (833,000} -$2.057 {$226,270) ($193,270)
Sep-09 Call NYMEX 10/30/2008 120,000 10.250 0.4900 $58,800 $0.006 $720 ($58,080)
Sep-09 Call (Sold) NYMEX 10/30/2008 120,000 13.000 (0.2000) (824,000} -$0.002 ($240) $23,760
Oct-09 Call NYMEX 8/11/2008 90,000 10.500 0.9450 $85,050 $0.015 $1,350 ($83,700)
Oct-09 Put NYMEX 8/11/2008 90,000 7.000 (0.4000) {$36,000) -$2.896 ($260,550}) ($224,550)
QOct-09 Call NYMEX 8/29/2008 80,000 9.800 1.1750 $94,000 $0.022 $1,760 ($92,240)
Oct-09 Put NYMEX 8/29/2008 80,000 7.000 (0.4000) ($32,000) -$2.895 ($231,600) ($199,600)
Oct-09 Call (Sold) NYMEX 8/29/2008 80,000 17.000 (0.2500) ($20,000) -$0.001 ($80) $19,920
Oct-09 Call NYMEX 9/9/2008 180,000 13.050 0.3420 $61,560 $0.004 $720 ($60,840)
Oct-09 Call NYMEX 9/29/2008 170,000 8.750 1.0100 $171,700 $0.040 $6,800 ($164,900)
Oct-08 Put NYMEX 9/129/2008 170,000 6.000 (0.2900} {$48,300) -$1.996 ($339,320) ($290,020)
Oct-09 Call {(Sold) NYMEX 9/29/2008 170,000 14.000 (0.2100) ($35,700) -$0.003 (3510} $35,190
Oct-09 Call NYMEX 10/14/2008 180,000 9.350 0.7500 $135,000 $0.029 $5,220 {$129,780)
Oct-09 Call (Sold) NYMEX 10/14/2008 180,000 13.000 {0.2900) (852,200} -$0.005 ($900) $51,300
Oct-09 Call NYMEX 10/30/2008 170,000 10.850 0.4800 $83,300 $0.013 $2,210 ($81,090)
Oct-09 Call (Sold) NYMEX 10/30/2008 170,000 14.000 (0.2000) {$34,000) -$0.003 {$510) $33,490
Nov-09 Call NYMEX 9/4/2008 150,000 9.250 1.0800 $162,000 $0.070 $10,500 ($151,500)
Nov-09 Put NYMEX 91412008 150,000 7.000 (0.3500) ($52,500) -$2.333 ($349,950) ($297.450)
Nov-09 Call (Sold) NYMEX 9/4/2008 150,000 14.500 (0.2000) ($30,000) -$0.009 ($1,350) $28,650
Nov-09 Call NYMEX 9/17/2008 150,000 9.400 1.0950 $164,250 $0.068 $9,900 ($154,350)
Nov-09 Put NYMEX 9/17/2008 150,000 7.000 (0.4000} {$60,000) -$2.333 ($349,950) ($289,950)
Nov-09 Call {Sold) NYMEX 9/17/2008 150,000 13.500 (0.3600) {$54,000) -$0.013 {§1,950) $52,050
Nov-09 Call NYMEX 10/8/2008 230,000 8.650 1.0100 $232,300 $0.093 $21,390 ($210,910)
Nov-09 Put NYMEX 10/8/2008 230,000 6.850 (0.5000) ($115,000) -$2.204 {$506,920) ($391,920)
Nov-09 Call (Sold) NYMEX 10/8/2008 230,000 15.000 {0.2000} ($46,000) -$0.008 ($1,840) $44,160
Nov-09 Calt NYMEX 10/14/2008 230,000 9.850 0.7000 $161,000 $0.056 $12,650 ($148,350)
Nov-09 Call (Sold) NYMEX 10/14/2008 230,000 13.250 {0.2400) ($55,200) -$0.014 ($3,220) $51,980
Dec-09 Call NYMEX 9/11/2008 100,000 9.800 1.0150 $101,500 $0.070 $7,000 ($94,500)
Dec-09 Put NYMEX 9/11/2008 100,000 6.600 (0.2200) ($22,000) -$1.448 ($144,600) ($122,600)
Dec-09 Call (Sold) NYMEX 9/11/2008 100,000 15.000 (0.2600) ($26,000) -$0.005 ($500) $25,500
Dec-09 Call NYMEX 9/18/2008 100,000 10.100 1.1450 $114,500 $0.059 $5,900 ($108,600)
Dec-09 Put NYMEX 9/18/2008 100,000 7.000 (0.3900) ($39,000) -$1.752 ($175,200) ($136,200)
Dec-08 Call (Sold) NYMEX 9/18/2008 100,000 14.000 (0.4000) ($40,000) -$0.008 {$800) $39,200
Dec-09 Call NYMEX 10/14/2008 200,000 10.350 0.7000 $140,000 $0.052 $10,400 ($129,600)
Dec-09 Call (Soid) NYMEX 10/14/2008 200,000 13.500 (0.2350) ($47,000) -$0.010 ($2,000) $45,000
Dec-09 Calt NYMEX 10/20/2008 290,000 9.000 1.0700 $310,300 $0.111 $32,180 ($278,110)
Dec-09 Put NYMEX 10/20/2008 290,000 6.000 (0.3000) ($87,000) -$1.029 ($298,410) ($211,410)
Dec-09 Cali (Sold) NYMEX 10/20/2008 290,000 14.000 {0.3000) ($87,000) -$0.008 ($2,320) $84,680
Dec-09 Call NYMEX 10/30/2008 300,000 11.200 0.5900 $177,000 $0.032 $9,600 {$167,400)
Dec-09 Call (Sold) NYMEX 10/30/2008 300,000 14.000 {0.3000) ($90.000) -$0.008 ($2,400) $87,600
Jan-10 Calt NYMEX 9/18/2008 110,000 10.000 1.2200 $134,200 $0.113 $12,430 ($121,770)
Jan-10 Put NYMEX 9/18/2008 110,000 7.000 (0.3200) ($35,200) $1.579 ($173,680) ($138,490)
Jan-10 Calt {(Sold) NYMEX 9/18/2008 110,000 15.000 (0.3800) ($41,800) -$0.019 ($2,080) $39,710
Jan-10 Call NYMEX 10/8/2008 110,000 9.800 0.9850 $108,350 $0.123 $13,530 ($94,820)
Jan-10 Put NYMEX 10/8/2008 110,000 6.000 (0.2000}) ($22,000) -$0.894 ($98,340) ($76,340)
Jan-10 Call {Sold) NYMEX 10/8/2008 110,000 15.000 (0.2600) ($28,600) -$0.019 ($2,090) $26,510
Jan-10 Cali NYMEX 10/20/2008 220,000 10.400 0.7800 $171,600 $0.095 $20,900 ($150,700)
Jan-10 Call {Sold) NYMEX 10/20/2008 220,000 14.000 {0.3000) ($66,000) -$0.025 ($5,500) $60,500
Jan-10 Call NYMEX 10/30/2008 320,000 11.300 0.6450 $206,400 $0.066 $21,120 ($185,280)




e smeetee b uy

MARK TO MARKET
05/29/08

Open Posiltions - South Carolina

NYMEX
Original MMBtus Strike/ Original Put/Option/OTC Current
Trade Purchased Fixed Purch Purch Market Market

Period Tool Counterparty Date Per Month Price Price Cost/Pr d: Price Value
Jan-10 Call (Sold) NYMEX 10/30/2008 320,000 14.000 (0.3400) ($108,800) -$0.025 ($8,000)
Jan-10 Call NYMEX 112712009 110,000 7.450 0.8650 $95,150 $0.390 $42,900
Jan-10 Call (Sold) NYMEX 1/2712009 110,000 11.500 {0.2500) (827,500} -$0.081 ($6,710)
Jan-10 Put 8P 112712009 110,000 4.500 {0.2275) ($25,025) -$0.2411 ($26,521)
Feb-10 Calt NYMEX 9/18/2008 90,000 10.000 1.2450 $112,050 $0.145 $13,050
Feb-10 Put NYMEX 9/18/2008 90,000 7.000 (0.3500) ($31,500) -$1.587 ($142,830)
Feb-10 Call (Sold) NYMEX 9/18/2008 90,000 15.500 (0.3800) ($34,200) -$0.025 ($2,250)
Feb-10 Call NYMEX 10/8/2008 80,000 9.800 0.9850 $78,800 $0.157 $12,560
Feb-10 Put NYMEX 10/8/2008 80,000 6.000 (0.2000) {$16,000) -$0.910 (872,800)
Feb-10 Call (Sold) NYMEX 10/8/2008 80,000 15.000 (0.2600) (520,800} -$0.028 ($2,240)
Feb-10 Cali NYMEX 10/20/2008 170,000 9.450 1.0850 $184,450 $0.182 $30,940
Feb-10 Put NYMEX 10/20/2008 170,000 6.000 (0.3000) ($51,000) -$0.910 {$154,700)
Fab-10 Call (Sold) NYMEX 10/20/2008 170,000 15.200 (0.3000) ($51,000) -$0.027 ($4,590)
Feb-10 Calt NYMEX 10/30/2008 260,000 11.500 0.6300 $163,800 $0.081 $21,060
Feb-10 Call (Sold) NYMEX 10/30/2008 260,000 14.000 {0.3400) {$88,400) -$0.037 ($9,620)
Feb-10 Call NYMEX 2/18/2009 80,000 7.350 0.6200 $49,600 $0.458 $36,640
Feb-10 Call (Sold} NYMEX 2/18/2009 80,000 11.400 {0.1200} ($9,600) -$0.084 (86.720)
Feb-10 Put BP 2/18/2009 80,000 4.500 {0.2550) ($20,400) -$0.2558 ($20,448)
Mar-10 Call NYMEX 9/5/2008 70,000 10.500 1.0400 $72,800 $0.145 $10,150
Mar-10 Put NYMEX 9/5/2008 70,000 6.500 (0.1800) ($12,600) -$1.305 ($91,350)
Mar-10 Call (Soid) NYMEX 9/5/2008 70,000 15.500 (0.3100) ($21,700) -$0.040 ($2,800)
Mar-10 Calt NYMEX 9/18/2008 60,000 10.350 1.0800 $64,800 $0.153 $9,180
Mar-10 Put NYMEX 9/18/2008 60,000 7.000 {0.3300) ($19,800) -$1.663 ($99,780)
Mar-10 Call (Sold) NYMEX 9/18/2008 60,000 15.500 {0.4000) ($24,000) -$0.040 ($2,400)
Mar-10 Call NYMEX 10/14/2008 130,000 10.600 0.7550 $98,150 $0.140 $18,200
Mar-10 Call (Sold) NYMEX 10/14/2008 130,000 14.000 (0.2800) ($36,400) -$0.055 ($7,150)
Mar-10 Call NYMEX 10/21/2008 200,000 8.400 1.2700 $254,000 $0.314 $62,800
Mar-10 Put NYMEX 10/21/2008 200,000 6.500 {0.5000) {$100,000) -$1.305 ($261,000)
Mar-10 Call (Sold) NYMEX 10/21/2008 200,000 14.000 {0.3000) ($60,000) -$0.055 ($11,000)
Mar-10 Calt NYMEX 10/30/2008 200,000 11.700 0.5750 $115,000 $0.100 $20,000
Mar-10 Call (Sald) NYMEX 10/30/2008 200,000 15.000 (0.2800}) (856,000) $0.045 ($9,000)
Apr-10 Cail NYMEX 8/1/2008 60,000 10.250 0.8470 $50,820 $0.129 $7.740
Apr-10 Put NYMEX 8/1/2008 60,000 7.000 (0.2700) {$16,200) $1.723 ($103,380)
Apr-10 Call (Sold) NYMEX 8/1/2008 60,000 15.000 (0.2100) ($12,600) -$0.032 ($1,920)
Apr-10 Call NYMEX 8/11/2008 60,000 9.550 0.8450 $50,700 $0.168 $10,080
Apr-10 Put NYMEX 8/11/2008 60,000 7.000 (0.3200) ($19,200) $1.723 ($103,380)
Apr-10 Call NYMEX 9/52008 120,000 8.600 0.9000 $108,000 $0.246 $29,520
Apr-10 Put NYMEX 9/5/2008 120,000 7.000 (0.3000) ($38,000) $1.723 ($206,760)
Apr-10 Call (Sold) NYMEX 9/5/2008 120,000 14.000 (0.1000) ($12,000) -$0.041 ($4,920)
Apr-10 Call NYMEX 10/14/2008 190,000 10.850 0.3000 $57,000 $0.104 $19,760
Apr-10 Call NYMEX 10/30/2008 180,000 9.500 0.5200 $93,600 $0.171 $30,780
Apr-10 Call (Soid) NYMEX 10/30/2008 180,000 12.000 (0.2300) ($41,400) -$0.071 ($12,780)
May-10 Call NYMEX 7/28/2008 60,000 9.100 1.0090 $60,540 $0.190 $11,400
May-10 Put NYMEX 7/28/2008 60,000 6.800 {0.3400) ($20,400) $1.834 ($92,040)
May-10 Call (Sold) NYMEX 71282008 60,000 16.000 (0.1400) ($8,400) $0.015 ($900)
May-10 Call NYMEX 8/11/2008 60,000 9.350 0.8200 $49,200 $0.169 $10,140
May-10 Put NYMEX 8/11/2008 60,000 7.000 (0.3000) ($18,000) -$1.682 ($100,920)
May-10 Cail NYMEX 9/412008 60,000 9.150 06600 $39,600 $0.185 $11,100
May-10 Put NYMEX 9/4/2008 60,000 6.500 (0.1500) ($9,000) -$1.321 ($79,260)
May-10 Call NYMEX 9/5/2008 60,000 9.150 06600 $39,600 $0.185 $11,100
May-10 Put NYMEX 9/5/2008 60,000 6.500 (0.1500) ($9,000) $1.321 ($79,260)
May-10 Calt NYMEX 10/14/2008 190,000 9.250 0.5300 $100,700 $0.177 $33,630
May-10 Call (Soid} NYMEX 10/14/2008 190,000 13.250 (0.0800) ($15,200) -$0.033 ($6,270)
May-10 Call NYMEX 10/30/2008 180,000 10.250 0.4100 $73,800 $0.111 $19,980
May-10 Call (Sold) NYMEX 10/30/2008 180,000 13.250 (0.1400) ($25,200) -$0.033 ($5,940)
Jun-10 Call NYMEX 7/28/2008 70,000 9.250 1.0090 $70,630 $0.232 $16,240
Jun-10 Put NYMEX 712812008 70,000 6.800 {0.3400) ($23,800) -$1.801 ($105,070)
Jun-10 Calt {Sold) NYMEX 712812008 70,000 16.000 {0.1400) ($9,800) -$0.027 ($1.890)
Jun-10 Call NYMEX 8/11/2008 60,000 9.400 0.8250 $49,500 $0.219 $13,140
Jun-10 Put NYMEX 8/11/2008 60,000 7.000 (0.3000) ($18,000) -$1.645 ($98,700)
Jun-10 Call NYMEX 9/4/2008 70,000 9.500 0.6600 $46,200 $0.211 $14,770
Jun-10 Put NYMEX 9/4/2008 70,000 6.500 (0.1500) ($10,500) -$1.206 ($90,650)
Jun-10 Call NYMEX 9/5/2008 60,000 9.400 0.6600 $39,600 $0.219 $13,140
Jun-10 Put NYMEX 91512008 60,000 6.500 (0.1500) ($9,000) $1.295 ($77,700)
Jun-10 Call NYMEX 10/14/2008 200,000 9.350 0.5300 $106,000 $0.223 $44,600
Jun-10 Call (Sold) NYMEX 10/14/2008 200,000 13.000 {0.0800) ($16,000) -$0.082 ($12.400)
Jun-10 Call NYMEX 10/30/2008 200,000 10.000 0.4700 $94,000 $0.177 $35,400
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Net Vaiue
{Originai Cost
vs. Current
Market Vaiue)
$100,800

($52,250)
$20,790
($1,496)

($99,000)
($111,330)
$31,950

($66,240)
($56,800)
$18,560

($153,510)
($103,700)
$46,410

($142,740)
$78,780

($12,960)
$2,880
(348)

($62,650)
($78,750)
$18,900

($55,620)
($79,980)
$21,600

($79,950)
$29,250

($191,200)
{$161,000)
$49,000

($95,000)
$47,000

($43,080)
($87,180)
$10,680

{$40,620)
($84,180)

($78,480)
($170,760)
$7,080

($37,240)

($62,820)
$28,620

($49,140)
($71,640)
$7,500

($39,060)
($82,920)

($28,500)
($70,260)

($28,500)
($70,260)

($67,070)
$8,930

($53,820)
$19,260

($54,390)
($81,270)
$7.910

($36,360)
($80,700)

($31,430)
{$80,150)

($26,460)
($68,700)

($61,400)
$3,600

($58,600)




SC HEDGING PLAN

MARK TO MARKET
05/29/09
Open Positions - South Carolina
NYMEX Net Value
Original MMBtus Strike/ Original Put/Option/OTC Current (Original Cost
Trade Purchased Fixed Purchase Purchase Market Market vs. Current
Period Tool Counterparty Date Per Month Price Price Cost/P: d: Price Value Market Vaiue)
Jun-10 Call (Sold) NYMEX 10/30/2008 200,000 13.000 (0.1800) ($36,000) -$0.062 ($12,400) $23,600
Jul-10 Call NYMEX 8/1/2008 50,000 9.800 0.9900 $49,500 $0.214 $10,700 ($38,800)
Jul-10 Put NYMEX 8/1/2008 50,000 7.000 (0.2700) {$13,500) $1.604 ($80,200) {$66,700)
Jul-10 Call (Sold) NYMEX 8/1/2008 50,000 15.000 (0.2000} {$10,000) -$0.035 ($1,750) $8,250
Jul-10 Caii NYMEX 8/11/2008 60,000 9.650 0.8550 $51,300 $0.227 $13,620 ($37,680})
Jul-10 Put NYMEX 8/11/2008 60,000 7.000 (0.3300) ($19,800) -$1.604 ($96,240) ($76,440)
Jul-10 Call NYMEX 9/4/2008 50,000 9.500 0.6600 $33,000 $0.241 $12,050 ($20,850)
Jul-10 Put NYMEX 9/4/2008 50,000 6.500 (0.1500) ($7.500) -$1.263 {$63,150) ($55,650)
Jul-10 Call NYMEX 9/5/2008 60,000 9.500 0.6550 $39,300 $0.241 $14,460 {$24,840)
Jul-10 Put NYMEX 9/5/2008 60,000 6.500 (0.1500) {$9,000) -$1.263 ($75,780) ($66,780)
Jui-10 Calt NYMEX 10/14/2008 160,000 9.400 0.5650 $90,400 $0.251 $40,160 {$50,240)
Jul-10 Call (Sold) NYMEX 10/14/2008 160,000 13.000 {0.1000) ($16,000) -$0.067 ($10,720) $5.280
Aug-10 Call NYMEX 8/1/2008 60,000 9.900 1.0810 $64,860 $0.250 $15,000 {$49,860)
Aug-10 Put NYMEX 8/1/2008 60,000 7.000 (0.2800) ($16,800) -$1.599 ($95,940) ($79,140)
Aug-10 Call (Sold) NYMEX 8/1/2008 60,000 15.000 (0.2500) ($15,000) -$0.043 {$2,580) $12,420
Aug-10 Call NYMEX 8/20/2008 50,000 9.100 1.0700 $53,500 $0.335 $16,750 {$36,750)
Aug-10 Put NYMEX 8/20/2008 50,000 7.000 (0.3500) ($17,500) $1.599 ($79,950) {3$62,450)
Aug-10 Call (Sold) NYMEX 8/20/2008 50,000 14.800 (0.2000) ($10,000) $0.04¢ ($2,300) $7,700
Aug-10 Call NYMEX 9/4/2008 60,000 10.000 0.6600 $39,600 $0.242 $14,520 ($25,080)
Aug-10 Put NYMEX 9/4/2008 60,000 6.500 (0.1500) {$9,000) -$1.267 ($76,020) ($67,020)
Aug-10 Call NYMEX 9/5/2008 50,000 9.950 0.6500 $32,500 $0.246 $12,300 ($20,200}
Aug-10 Put NYMEX 9/5/2008 50,000 6.500 {0.1500} ($7,500) -$1.267 ($63,350) ($55,850)
Aug-10 Call NYMEX 10/22/2008 170,000 8.900 0.7700 $130,800 $0.361 $61,370 {$69,530)
Aug-10 Put NYMEX 10/2212008 170,000 6.000 (0.3000) {$51,000) $0.971 ($165,070) {$114,070)
Aug-10 Call (Soid) NYMEX 10/22/2008 170,000 14.000 (0.1700}) ($28,900) -$0.059 ($10,030) $18,870
Sep-10 Cail NYMEX 8/29/2008 120,000 9.300 1.1180 $133,800 $0.386 $43,920 {$89,880)
Sep-10 Put NYMEX 8/29/2008 120,000 7.000 (0.4000) ($48,000) -$1.626 ($185,000) ($147,000)
Sep-10 Call (Sold) NYMEX 8/29/2008 120,000 16.000 {0.2000) ($24,000) -$0.045 (85,400} $18,600
Sep-10 Call NYMEX 9/5/2008 110,000 12.800 0.3400 $37,400 $0.116 $12,760 ($24,640)
Sep-10 Call NYMEX 10/20/2008 180,000 8.500 0.9650 $173,700 $0.482 $86,760 (586,940}
Sep-10 Put NYMEX 10/20/2008 180,000 5600 (0.3000) {$54,000) -$0.800 ($144,000) ($90,000}
Sep-10 Call (Sold) NYMEX 10/20/2008 180,000 13.950 (0.2000) {$36,000} -$0.081 ($14,580) $21,420
Oct-10 Call NYMEX 8/29/2008 170,000 9.000 1.0400 $176,800 $0.491 $83,470 ($93,330}
Oct-10 Put NYMEX 9/29/2008 170,000 6.500 (0.3000) {$51,000) -$1.312 ($223,040) ($172,040)
Oct-10 Call (Sold) NYMEX 8/29/2008 170,000 15.000 (0.2300) ($39,100) -$0.102 (517,340) $21,760
Oct-10 Call NYMEX 10/7/2008 180,000 10.000 0,7000 $126,000 $0.372 $66,960 ($59,040)
Oct-10 Put NYMEX 10/772008 180,000 6.000 {0.2000) ($36,000) -$1.026 ($184,680) ($148,680)
Oct-10 Cail NYMEX 10/20/2008 260,000 11.500 0.5100 $132,600 $0.245 $63,700 ($68,900)
Oct-10 Call (Sold) NYMEX 10/20/2008 260,000 15.000 (0.2000) ($52,000) -$0.102 ($26,520) $25,480
Nov-10 Call NYMEX 11/3/2008 300,000 12.250 0.4800 $144,000 $0.217 $65,100 ($78,900)
Nov-10 Call (Sold) NYMEX 11/3/2008 300,000 16.000 {0.1700} ($51,000) -$0.086 {$25,800) $25,200
SUMMARY: 24,540,000 $4,433,738 ($9,138,463) {$13,572,198)
SC_Closed/Open Position TOTALS: $20,077,545 ($10,301,537) ($30,379,082) |
NOTE: Option premiums do not trade
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